iIQUANT.pro Investment Models

2Xx ETF Timing Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.86 0.58 2007 8.39 5.49 Inception 17.52 10.06
Skew -1.40 -0.77 2008 11.83 -37.00 15 Year 18.39 15.63
Kurtosis 10.71 1.39 2009 60.91 26.47 10 Year 13.29 12.96
Max drawdown -38.53 -50.95 2010 24.98 15.06 5 Year 8.69 15.05
Up Capture 1.11 2011 14.43 2.11 3 Year 6.26 11.49
Down Capture 0.79 2012 16.46 16.00
Alpha 7.95 2013 40.74 32.39 Standard Deviation
Beta 0.89 2014 25.60 13.69 History
Up Beta 1.08 2015 11.88 1.38 Inception 20.30 17.22
Down Beta 0.56 2016 12.71 11.96 15 Year 21.63 15.79
Correlation 0.78 2017 23.93 21.83 10 Year 23.61 16.25
Up Correlation 0.73 2018 16.31 -4.38 5 Year 32.05 19.97
Down Correlation  0.39 2019 18.81 31.49 3 Year 26.57 18.90
2020 -1.03 18.40
Positive months 125 138 2021 27.88 28.71 Average Monthly
Negative months 82 69 2022 -31.52  -18.11 Returns
Win rate 60.39 66.67 2023 38.17 26.29 January 0.56 -0.03
2024-03 9.09 10.56 February 1.35 0.14
Positive quarters 55 51 March -0.07 1.59
Negative quarters 14 18 April 2.08 2.42
Win rate 79.71 73.91 May 1.69 0.35
June 0.77 -0.23
Positive years 15 14 July 2.69 2.63
Negative years 2 3 August 0.51 -0.03
Win Rate 88.24 82.35 September -0.48 -1.04
October 2.65 0.86
Range of Historical November 3.12 2.11
Rolling CAGRs: December 1.40 0.86
Best 1-year 77.15 56.35
Worst 1-year -33.03 -43.32 May-Oct 5.18 1.68
Nov-Apr 11.09 7.95
Best 3-year 36.94 26.07
Worst 3-year -5.51 -9.81
Best 5-year 31.17 23.00
Worst 5-year 2.49 -0.92
Best 10-year 24.41 16.67
Worst 10-year 11.13 6.94
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40 Days (BRI) Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.06 0.48 1999 39.09 21.06 Inception 24.52 7.91
Skew -0.51 -0.66 2000 10.98 -9.09 25 Year 24.95 7.78
Kurtosis 1.31 1.09 2001 20.80 -11.86 20 Year 22.86 10.15
Max drawdown -47.08 -50.95 2002 28.16 -22.10 15 Year 28.77 15.63
Up Capture 1.44 2003 69.55 28.69 10 Year 21.06 12.96
Down Capture 0.80 2004 24.63 10.88 5 Year 19.50 15.05
Alpha 14.62 2005 13.12 491 3 Year 6.78 11.49
Beta 1.09 2006 30.57 15.79
Up Beta 1.08 2007 10.56 5.49 Standard Deviation
Down Beta 1.12 2008 -16.89  -37.00 History
Correlation 0.80 2009 55.28 26.47 Inception 23.18 16.65
Up Correlation 0.61 2010 64.14 15.06 25 Year 23.24 16.68
Down Correlation 0.69 2011 12.57 211 20 Year 23.01 16.16
2012 22.09 16.00 15 Year 22.10 15.79
Positive months 195 195 2013 57.04 32.39 10 Year 21.55 16.25
Negative months 108 108 2014 4.94 13.69 5 Year 25.91 19.97
Win rate 64.36 64.36 2015 7.85 1.38 3 Year 25.58 18.90
2016 43.44 11.96
Positive quarters 74 71 2017 32.09 21.83 Average Monthly
Negative quarters 27 30 2018 8.25 -4.38 Returns
Win rate 73.27 70.30 2019 47.62 31.49 January -0.20 -0.01
2020 53.37 18.40 February 0.70 -0.46
Positive years 23 19 2021 25.94 28.71 March 2.76 1.46
Negative years 2 6 2022 -15.66 -18.11 April 3.40 1.95
Win Rate 92.00 76.00 2023 14.34 26.29 May 1.93 0.33
2024-03 5.49 10.56 June 0.89 -0.10
Positive positions 671 July 3.14 1.34
Average gain 14.89 August 1.39 0.12
Negative positions 339 September -0.77 -1.70
Average loss -11.12 October 2.79 1.57
November 3.13 2.13
Trades 264 December 2.86 1.02
... per month 0.87
May-Oct 6.57 -0.01
Range of Historical Nov-Apr 15.44 7.66
Rolling CAGRs:
Best 1-year 109.42 56.35
Worst 1-year -35.83 -43.32
Best 3-year 61.70 26.07
Worst 3-year -6.09 -16.08
Best 5-year 50.10 23.00
Worst 5-year 4.95 -6.64
Best 10 34.97 16.67 $
est 10-year . . .
Worst 10-year 1850  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

40 Days Large Cap Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.81 0.48 1999 22.66 21.06 Inception 15.72 7.91
Skew -0.27 -0.66 2000 26.04 -9.09 25 Year 16.06 7.78
Kurtosis 0.73 1.09 2001 9.54 -11.86 20 Year 15.25 10.15
Max drawdown -41.01 -50.95 2002 -3.38 -22.10 15 Year 20.41 15.63
Up Capture 1.14 2003 33.38 28.69 10 Year 16.00 12.96
Down Capture 0.79 2004 29.53 10.88 5 Year 17.36 15.05
Alpha 7.79 2005 8.72 491 3 Year 15.92 11.49
Beta 0.93 2006 7.42 15.79
Up Beta 1.02 2007 7.05 5.49 Standard Deviation
Down Beta 0.80 2008 -28.67 -37.00 History
Correlation 0.81 2009 48.28 26.47 Inception 19.47 16.65
Up Correlation 0.66 2010 37.13 15.06 25 Year 19.53 16.68
Down Correlation 0.62 2011 5.02 211 20 Year 19.19 16.16
2012 22.85 16.00 15 Year 19.17 15.79
Positive months 191 195 2013 34.53 32.39 10 Year 20.50 16.25
Negative months 112 108 2014 15.26 13.69 5 Year 24.22 19.97
Win rate 63.04 64.36 2015 0.66 1.38 3 Year 23.51 18.90
2016 12.77 11.96
Positive quarters 71 71 2017 30.33 21.83 Average Monthly
Negative quarters 30 30 2018 -1.60 -4.38 Returns
Win rate 70.30 70.30 2019 37.15 31.49 January -0.03 -0.01
2020 19.35 18.40 February 0.40 -0.46
Positive years 21 19 2021 35.98 28.71 March 2.11 1.46
Negative years 4 6 2022 -11.49 -18.11 April 3.77 1.95
Win Rate 84.00 76.00 2023 19.19 26.29 May 1.38 0.33
2024-03 13.81 10.56 June 0.30 -0.10
Positive positions 265 July 1.03 1.34
Average gain 7.31 August 0.39 0.12
Negative positions 139 September -0.92 -1.70
Average loss -5.17 October 0.96 1.57
November 3.82 2.13
Trades 426 December 1.43 1.02
... per month 1.41
May-Oct 2.18 -0.01
Range of Historical Nov-Apr 12.47 7.66
Rolling CAGRs:
Best 1-year 67.80 56.35
Worst 1-year -28.67 -43.32
Best 3-year 38.80 26.07
Worst 3-year -12.70 -16.08
Best 5-year 32.27 23.00
Worst 5-year 0.07 -6.64
Best 10 23.13 16.67 $
est 10-year . . .
Worst 10-year 894 343 f? IQUANT.pro
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iIQUANT.pro Investment Models

All Assets ETF Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.14 0.49 2001 4.51 -11.86 Inception 9.30 8.18
Skew 0.10 -0.73 2002 6.98 -22.10 20 Year 8.53 10.15
Kurtosis 0.16 1.25 2003 33.45 28.69 15 Year 7.94 15.63
Max drawdown -17.36 -50.95 2004 16.94 10.88 10 Year 7.01 12.96
Up Capture 0.31 2005 3.03 491 5 Year 5.11 15.05
Down Capture -0.07 2006 15.37 15.79 3 Year -1.43 11.49
Alpha 9.39 2007 3.52 5.49
Beta -0.01 2008 13.31 -37.00 Standard Deviation
Up Beta -0.05 2009 10.90 26.47 History
Down Beta -0.28 2010 16.43 15.06 Inception 8.16 16.68
Correlation -0.02 2011 17.95 2.11 20 Year 8.02 16.16
Up Correlation -0.05 2012 0.75 16.00 15 Year 7.99 15.79
Down Correlation -0.38 2013 5.76 32.39 10 Year 7.80 16.25
2014 12.99 13.69 5 Year 8.70 19.97
Positive months 175 184 2015 5.02 1.38 3 Year 8.14 18.90
Negative months 104 95 2016 9.29 11.96
Win rate 62.72 65.95 2017 12.60 21.83 Average Monthly
2018 7.30 -4.38 Returns
Positive quarters 66 67 2019 5.01 31.49 January 0.47 0.04
Negative quarters 27 26 2020 21.21 18.40 February 0.79 -0.28
Win rate 70.97 72.04 2021 17.61 28.71 March 0.62 1.03
2022 -1.41 -18.11 April 0.35 2.09
Positive years 21 18 2023 -14.84 26.29 May 0.25 0.55
Negative years 2 5 2024-03 1.69 10.56 June 0.27 -0.45
Win Rate 91.30 78.26 July 0.58 1.66
August 1.35 -0.11
Positive positions 548 September 0.87 -1.49
Average gain 6.33 October 0.55 1.45
Negative positions 248 November 1.32 2.58
Average loss -4.25 December 1.50 0.84
Trades 636 May-Oct 3.33 0.16
... per month 2.28 Nov-Apr 5.58 7.75
Range of Historical
Rolling CAGRs:
Best 1-year 34.24 56.35
Worst 1-year -14.84 -43.32
Best 3-year 20.61 26.07
Worst 3-year -1.43 -15.11
Best 5-year 16.06 23.00
Worst 5-year 4.68 -6.64
Best 10 13.49 16.67 $
est 10-year . . .
Worst 10-year 6.86 1.30 f? IQUANT.pro
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iIQUANT.pro Investment Models

All Assets ETF Model (no inverse)

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.14 0.49 2001 1.89 -11.86 Inception 8.77 8.18
Skew 0.11 -0.73 2002 7.39 -22.10 20 Year 8.20 10.15
Kurtosis 0.03 1.25 2003 29.44 28.69 15 Year 8.56 15.63
Max drawdown -14.50 -50.95 2004 16.06 10.88 10 Year 7.13 12.96
Up Capture 0.41 2005 3.35 491 5 Year 6.20 15.05
Down Capture 0.10 2006 13.56 15.79 3 Year 0.69 11.49
Alpha 7.33 2007 2.90 5.49
Beta 0.17 2008 5.11 -37.00 Standard Deviation
Up Beta 0.15 2009 14.61 26.47 History
Down Beta -0.00 2010 15.76 15.06 Inception 7.70 16.68
Correlation 0.35 2011 14.32 2.11 20 Year 7.82 16.16
Up Correlation 0.20 2012 4.14 16.00 15 Year 7.85 15.79
Down Correlation -0.00 2013 5.76 32.39 10 Year 7.86 16.25
2014 12.87 13.69 5 Year 9.26 19.97
Positive months 169 184 2015 3.50 1.38 3 Year 9.35 18.90
Negative months 110 95 2016 9.73 11.96
Win rate 60.57 65.95 2017 12.35 21.83 Average Monthly
2018 1.18 -4.38 Returns
Positive quarters 68 67 2019 8.42 31.49 January 0.61 0.04
Negative quarters 25 26 2020 19.71 18.40 February 0.60 -0.28
Win rate 73.12 72.04 2021 17.61 28.71 March 0.94 1.03
2022 -8.43 -18.11 April 0.45 2.09
Positive years 21 18 2023 -1.85 26.29 May 0.41 0.55
Negative years 2 5 2024-03 1.25 10.56 June -0.16 -0.45
Win Rate 91.30 78.26 July 0.79 1.66
August 1.10 -0.11
Positive positions 560 September 0.15 -1.49
Average gain 6.07 October 0.37 1.45
Negative positions 267 November 1.89 2.58
Average loss -4.21 December 1.24 0.84
Trades 598 May-Oct 2.30 0.16
... per month 2.15 Nov-Apr 6.10 7.75
Range of Historical
Rolling CAGRs:
Best 1-year 32.53 56.35
Worst 1-year -8.43 -43.32
Best 3-year 18.92 26.07
Worst 3-year 0.69 -15.11
Best 5-year 14.34 23.00
Worst 5-year 5.62 -6.64
Best 10 12.46 16.67 $
est 10-year . . .
Worst 10-year 6.67 1.30 f? IQUANT.pro
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iIQUANT.pro Investment Models

All Assets Hedge Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.47 0.70 1981 28.35 -4.95 Inception 13.36 11.58
Skew -0.19 -0.85 1982 19.34 21.55 40 Year 12.55 11.67
Kurtosis 0.88 2.81 1983 24.82 22.55 30 Year 11.06 10.66
Max drawdown -12.25 -50.95 1984 23.46 6.25 25 Year 9.75 7.78
Up Capture 0.56 1985 49.69 31.74 20 Year 9.59 10.15
Down Capture 0.14 1986 26.98 18.67 15 Year 8.18 15.63
Alpha 10.21 1987 3.23 5.25 10 Year 6.04 12.96
Beta 0.26 1988 8.13 16.62 5 Year 4.99 15.05
Up Beta 0.19 1989 15.82 31.68 3 Year -0.22 11.49
Down Beta 0.10 1990 -2.74 -3.10
Correlation 0.45 1991 18.72 30.46 Standard Deviation
Up Correlation 0.23 1992 21.63 7.62 History
Down Correlation  0.13 1993 20.14 10.07 Inception 9.10 16.50
1994 3.13 1.32 40 Year 9.00 16.64
Positive months 358 338 1995 25.83 37.59 30 Year 8.65 16.46
Negative months 161 181 1996 20.00 22.96 25 Year 8.83 16.68
Win rate 68.98 65.13 1997 33.37 33.38 20 Year 9.04 16.16
1998 10.97 28.57 15 Year 9.08 15.79
Positive quarters 133 126 1999 6.40 21.06 10 Year 8.91 16.25
Negative quarters 40 47 2000 7.41 -9.09 5 Year 9.47 19.97
Win rate 76.88 72.83 2001 10.34 -11.86 3 Year 10.54 18.90
2002 3.05 -22.10
Positive years 40 35 2003 16.04 28.69 Average Monthly
Negative years 3 8 2004 22.75 10.88 Returns
Win Rate 93.02 81.40 2005 9.90 4.91 January 1.16 0.95
2006 19.48 15.79 February 1.49 0.40
Positive positions 1728 2007 4.70 5.49 March 1.39 1.35
Average gain 10.18 2008 19.61 -37.00 April 0.72 1.73
Negative positions 761 2009 14.42 26.47 May 1.18 1.02
Average loss -8.34 2010 9.93 15.06 June 1.05 0.36
2011 7.33 2.11 July 0.90 1.19
Trades 3741 2012 5.71 16.00 August 0.63 0.19
... per month 7.22 2013 26.05 32.39 September 0.56 -0.99
2014 12.19 13.69 October 0.81 1.24
Range of Historical 2015 0.02 1.38 November 1.58 2.00
Rolling CAGRs: 2016 438  11.96 December 1.06 1.51
Best 1-year 55.32 61.18 2017 21.09 21.83
Worst 1-year -8.91 -43.32 2018 0.35 -4.38 May-Oct 4.31 1.77
2019 3.98 31.49 Nov-Apr 8.20 9.19
Best 3-year 40.06 33.30 2020 11.38 18.40
Worst 3-year -0.22 -16.08 2021 13.30 28.71
2022 -0.47 -18.11
Best 5-year 31.83 29.63 2023 -6.68 26.29
Worst 5-year 4.04 -6.64 2024-03 5.69 10.56
*
Best 10-year 19.07 19.49 -
Worst 10-year 566  -3.43 f? IQUANT.pro
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All Assets RORO Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.53 0.56 2002 2.51 -22.10 Inception 18.08 9.18
Skew 0.29 -0.76 2003 37.32 28.69 20 Year 18.08 10.15
Kurtosis 0.61 1.52 2004 18.95 10.88 15 Year 18.55 15.63
Max drawdown -11.24 -50.95 2005 15.13 491 10 Year 17.85 12.96
Up Capture 0.86 2006 21.94 15.79 5 Year 29.65 15.05
Down Capture 0.29 2007 24.06 5.49 3 Year 17.64 11.49
Alpha 13.13 2008 2.40 -37.00
Beta 0.49 2009 60.63 26.47 Standard Deviation
Up Beta 0.74 2010 17.25 15.06 History
Down Beta 0.08 2011 8.81 2.11 Inception 11.80 16.39
Correlation 0.67 2012 11.06 16.00 20 Year 12.06 16.16
Up Correlation 0.67 2013 10.23 32.39 15 Year 12.49 15.79
Down Correlation 0.10 2014 10.42 13.69 10 Year 11.66 16.25
2015 1.69 1.38 5 Year 15.13 19.97
Positive months 180 178 2016 14.37 11.96 3 Year 14.77 18.90
Negative months 87 89 2017 8.70 21.83
Win rate 67.42 66.67 2018 2.54 -4.38 Average Monthly
2019 37.67 31.49 Returns
Positive quarters 68 65 2020 57.25 18.40 January 1.56 -0.11
Negative quarters 21 24 2021 21.82 28.71 February 0.92 0.12
Win rate 76.40 73.03 2022 14.94 -18.11 March 1.59 1.36
2023 17.88 26.29 April 2.33 1.85
Positive years 22 18 2024-03 5.42 10.56 May 1.65 0.54
Negative years 0 4 June 0.63 -0.36
Win Rate 100.00 81.82 July 1.55 1.78
August 0.51 0.18
Range of Historical September 0.56 -1.18
Rolling CAGRs: October 1.78 1.43
Best 1-year 68.41 56.35 November 1.61 2.36
Worst 1-year -2.33 -43.32 December 1.94 0.84
Best 3-year 42.20 26.07 May-Oct 4.89 0.97
Worst 3-year 5.99 -15.11 Nov-Apr 11.73 7.85
Best 5-year 29.65 23.00
Worst 5-year 6.80 -6.64
Best 10-year 21.39 16.67
Worst 10-year 11.64 2.92
*
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iIQUANT.pro Investment Models

All Assets RORO Rotation Model (No UGA and GBTC)

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.46 0.56 2002 2.51 -22.10 Inception 15.87 9.18
Skew 0.25 -0.76 2003 37.32 28.69 20 Year 15.61 10.15
Kurtosis 0.50 1.52 2004 18.95 10.88 15 Year 15.20 15.63
Max drawdown -10.96 -50.95 2005 15.13 491 10 Year 13.30 12.96
Up Capture 0.80 2006 21.94 15.79 5 Year 19.42 15.05
Down Capture 0.32 2007 24.06 5.49 3 Year 12.11 11.49
Alpha 11.07 2008 7.99 -37.00
Beta 0.48 2009 50.89 26.47 Standard Deviation
Up Beta 0.68 2010 17.59 15.06 History
Down Beta 0.14 2011 6.46 2.11 Inception 10.84 16.39
Correlation 0.72 2012 11.06 16.00 20 Year 11.01 16.16
Up Correlation 0.67 2013 10.23 32.39 15 Year 11.09 15.79
Down Correlation  0.21 2014 10.42 13.69 10 Year 9.66 16.25
2015 2.23 1.38 5 Year 12.33 19.97
Positive months 178 178 2016 15.01 11.96 3 Year 11.50 18.90
Negative months 89 89 2017 10.17 21.83
Win rate 66.67 66.67 2018 2.54 -4.38 Average Monthly
2019 14.14 31.49 Returns
Positive quarters 70 65 2020 47.72 18.40 January 1.26 -0.11
Negative quarters 19 24 2021 18.13 28.71 February 0.74 0.12
Win rate 78.65 73.03 2022 9.37 -18.11 March 1.23 1.36
2023 10.94 26.29 April 2.02 1.85
Positive years 22 18 2024-03 2.59 10.56 May 0.86 0.54
Negative years 0 4 June 0.22 -0.36
Win Rate 100.00 81.82 July 1.73 1.78
August 0.61 0.18
Range of Historical September 0.60 -1.18
Rolling CAGRs: October 1.64 1.43
Best 1-year 57.53 56.35 November 1.86 2.36
Worst 1-year -1.81 -43.32 December 1.97 0.84
Best 3-year 28.52 26.07 May-Oct 4.02 0.97
Worst 3-year 6.17 -15.11 Nov-Apr 10.72 7.85
Best 5-year 25.55 23.00
Worst 5-year 6.99 -6.64
Best 10-year 21.04 16.67
Worst 10-year 9.42 2.92
*
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All Cap High Yield Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.05 0.70 1977 4.20 -7.39 Inception 17.47 11.58
Skew -1.08 -0.82 1978 6.26 6.53 40 Year 17.07 11.67
Kurtosis 7.74 2.62 1979 18.31 18.47 30 Year 15.39 10.66
Max drawdown -40.42 -50.95 1980 17.81 32.44 25 Year 13.75 7.78
Up Capture 0.91 1981 18.71 -4.95 20 Year 12.60 10.15
Down Capture 0.51 1982 42.95 21.55 15 Year 15.59 15.63
Alpha 8.79 1983 34.77 22.55 10 Year 8.85 12.96
Beta 0.70 1984 33.17 6.25 5 Year 15.40 15.05
Up Beta 0.69 1985 49.37 31.74 3 Year 16.61 11.49
Down Beta 0.71 1986 24.63 18.67
Correlation 0.69 1987 6.72 5.25 Standard Deviation
Up Correlation 0.53 1988 20.69 16.62 History
Down Correlation  0.52 1989 26.46 31.68 Inception 16.71 16.44
1990 -4.53 -3.10 40 Year 17.23 16.64
Positive months 380 368 1991 58.06 30.46 30 Year 18.18 16.46
Negative months 187 198 1992 18.33 7.62 25 Year 19.36 16.68
Win rate 67.02 64.90 1993 14.91 10.07 20 Year 20.52 16.16
1994 3.16 1.32 15 Year 21.28 15.79
Positive quarters 141 136 1995 32.26 37.59 10 Year 24.16 16.25
Negative quarters 48 53 1996 17.42 22.96 5 Year 31.16 19.97
Win rate 74.60 71.96 1997 34.10 33.38 3 Year 25.04 18.90
1998 30.49 28.57
Positive years 40 38 1999 -6.51 21.06 Average Monthly
Negative years 7 9 2000 45.60 -9.09 Returns
Win Rate 85.11 80.85 2001 17.21 -11.86 January 2.11 0.86
2002 11.52 -22.10 February 0.39 0.22
Positive positions 1239 2003 17.75 28.69 March 0.70 1.19
Average gain 11.05 2004 20.45 10.88 April 2.46 1.89
Negative positions 646 2005 4.54 491 May 1.51 0.97
Average loss -7.99 2006 29.94 15.79 June 0.97 0.56
2007 13.23 5.49 July 1.99 1.36
Trades 1858 2008 -27.35 -37.00 August 0.86 0.35
... per month 3.28 2009 41.04 26.47 September 0.28 -0.84
2010 33.42 15.06 October 0.88 0.75
Range of Historical 2011 21.25 2.11 November 2.09 2.25
Rolling CAGRs: 2012 28.74 16.00 December 1.88 1.42
Best 1-year 87.96 61.18 2013 25.09 32.39
Worst 1-year -31.34 -43.32 2014 4.90 13.69 May-Oct 5.61 2.38
2015 -6.25 1.38 Nov-Apr 10.51 8.58
Best 3-year 42.79 33.30 2016 8.08 11.96
Worst 3-year -10.43 -16.08 2017 1.88 21.83
2018 -7.43 -4.38
Best 5-year 40.87 29.63 2019 33.15 31.49
Worst 5-year -5.79 -6.64 2020 -5.13 18.40
2021 35.88 28.71 *
Best 10-year 28.69 19.49 2022 -3.21 -18.11 -
Worst 10-year 506  -3.43 2023 2724 2629 f? IQUANT.pro
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All Cap Risk On Risk Off High Yield Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.01 0.59 1996 14.75 22.96 Inception 15.53 9.91
Skew -3.51 -0.75 1997 37.69 33.38 25 Year 14.82 7.78
Kurtosis 32.65 1.24 1998 14.54 28.57 20 Year 12.44 10.15
Max drawdown -43.09 -50.95 1999 6.92 21.06 15 Year 13.26 15.63
Up Capture 0.73 2000 21.72 -9.09 10 Year 4.28 12.96
Down Capture 0.29 2001 16.67 -11.86 5 Year -0.80 15.05
Alpha 10.67 2002 21.29 -22.10 3 Year 6.39 11.49
Beta 0.46 2003 46.97 28.69
Up Beta 0.39 2004 23.51 10.88 Standard Deviation
Down Beta 0.42 2005 2.58 4.91 History
Correlation 0.50 2006 16.95 15.79 Inception 15.44 16.84
Up Correlation 0.34 2007 511 5.49 25 Year 16.11 16.68
Down Correlation  0.26 2008 27.84 -37.00 20 Year 17.57 16.16
2009 35.11 26.47 15 Year 18.46 15.79
Positive months 241 223 2010 44.86 15.06 10 Year 21.21 16.25
Negative months 98 116 2011 18.28 2.11 5 Year 28.92 19.97
Win rate 71.09 65.78 2012 25.23 16.00 3 Year 19.70 18.90
2013 34.54 32.39
Positive quarters 91 82 2014 8.02 13.69 Average Monthly
Negative quarters 22 31 2015 -2.77 1.38 Returns
Win rate 80.53 72.57 2016 19.74 11.96 January 2.02 0.36
2017 16.24 21.83 February 0.55 -0.11
Positive years 25 22 2018 1.60 -4.38 March -0.68 1.37
Negative years 3 6 2019 15.26 31.49 April 1.89 2.04
Win Rate 89.29 78.57 2020 -28.07 18.40 May 0.62 0.53
2021 14.45 28.71 June 1.76 0.22
Positive positions 5790 2022 -14.82 -18.11 July 2.10 1.27
Average gain 5.77 2023 28.19 26.29 August 0.55 -0.58
Negative positions 3543 2024-03 0.97 10.56 September 0.91 -0.91
Average loss -5.26 October 0.79 1.65
November 2.56 2.53
Trades 4249 December 1.44 1.10
... per month 12.59
May-Oct 5.93 0.53
Range of Historical Nov-Apr 8.57 8.94
Rolling CAGRs:
Best 1-year 66.63 56.35
Worst 1-year -38.46 -43.32
Best 3-year 41.87 29.70
Worst 3-year -12.61 -16.08
Best 5-year 3541 23.00
Worst 5-year -4.80 -6.64
Best 10 25.23 16.67 $
est 10-year . . .
Worst 10-year 287 343 f? IQUANT.pro
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iQUANT.pro Investment Models 916-751-1014 info@iquant.pro


http://www.iquant.pro/
http://www.iquant.pro/

iIQUANT.pro Investment Models

All Cap Share Buyback Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.38 0.70 1977 20.40 -7.39 Inception 21.37 11.58
Skew -0.82 -0.82 1978 14.03 6.53 40 Year 20.71 11.67
Kurtosis 3.44 2.62 1979 24.67 18.47 30 Year 18.45 10.66
Max drawdown -28.05 -50.95 1980 30.52 32.44 25 Year 17.59 7.78
Up Capture 0.98 1981 17.66 -4.95 20 Year 17.25 10.15
Down Capture 0.42 1982 46.90 21.55 15 Year 20.31 15.63
Alpha 12.51 1983 40.86 22.55 10 Year 15.96 12.96
Beta 0.69 1984 11.89 6.25 5 Year 16.93 15.05
Up Beta 0.66 1985 54.18 31.74 3 Year 16.24 11.49
Down Beta 0.74 1986 33.50 18.67
Correlation 0.72 1987 5.19 5.25 Standard Deviation
Up Correlation 0.54 1988 34.61 16.62 History
Down Correlation  0.59 1989 46.35 31.68 Inception 15.54 16.44
1990 2.99 -3.10 40 Year 15.18 16.64
Positive months 386 368 1991 24.86 30.46 30 Year 14.26 16.46
Negative months 181 198 1992 40.48 7.62 25 Year 14.48 16.68
Win rate 68.08 64.90 1993 22.66 10.07 20 Year 14.44 16.16
1994 0.44 1.32 15 Year 14.81 15.79
Positive quarters 147 136 1995 25.86 37.59 10 Year 15.68 16.25
Negative quarters 42 53 1996 37.22 22.96 5 Year 19.21 19.97
Win rate 77.78 71.96 1997 45.47 33.38 3 Year 14.95 18.90
1998 8.17 28.57
Positive years 44 38 1999 22.12 21.06 Average Monthly
Negative years 3 9 2000 28.48 -9.09 Returns
Win Rate 93.62 80.85 2001 -5.09 -11.86 January 2.05 0.86
2002 11.71 -22.10 February 1.20 0.22
Positive positions 1240 2003 37.39 28.69 March 1.81 1.19
Average gain 12.63 2004 24.56 10.88 April 2.31 1.89
Negative positions 641 2005 9.53 491 May 1.84 0.97
Average loss -8.51 2006 27.07 15.79 June 1.67 0.56
2007 1.75 5.49 July 2.02 1.36
Trades 3090 2008 -8.33 -37.00 August 1.07 0.35
... per month 5.45 2009 42.31 26.47 September 0.27 -0.84
2010 28.09 15.06 October 0.05 0.75
Range of Historical 2011 8.40 2.11 November 3.10 2.25
Rolling CAGRs: 2012 3154  16.00 December 1.97 1.42
Best 1-year 79.55 61.18 2013 38.40 32.39
Worst 1-year -11.97 -43.32 2014 21.05 13.69 May-Oct 6.87 2.38
2015 9.78 1.38 Nov-Apr 12.50 8.58
Best 3-year 45.35 33.30 2016 18.61 11.96
Worst 3-year 2.39 -16.08 2017 18.78 21.83
2018 -0.51 -4.38
Best 5-year 42.63 29.63 2019 35.23 31.49
Worst 5-year 7.02 -6.64 2020 9.62 18.40
2021 28.78 28.71 *
Best 10-year 31.61 19.49 2022 1.52 -18.11 -
Worst 10-year ~ 13.05  -3.43 2023 16.60  26.29 f? IQUANT.pro
2024-03 7.46 10.56 Investment Models

*
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All Cap Smart Beta Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.24 0.70 1977 23.18 -7.39 Inception 18.94 11.58
Skew -0.64 -0.82 1978 14.67 6.53 40 Year 17.29 11.67
Kurtosis 2.03 2.62 1979 36.84 18.47 30 Year 14.94 10.66
Max drawdown -34.67 -50.95 1980 23.68 32.44 25 Year 13.68 7.78
Up Capture 0.86 1981 26.93 -4.95 20 Year 12.51 10.15
Down Capture 0.34 1982 61.12 21.55 15 Year 14.68 15.63
Alpha 11.22 1983 28.90 22.55 10 Year 9.58 12.96
Beta 0.61 1984 23.65 6.25 5 Year 9.17 15.05
Up Beta 0.61 1985 38.18 31.74 3 Year 13.81 11.49
Down Beta 0.69 1986 47.47 18.67
Correlation 0.65 1987 -1.15 5.25 Standard Deviation
Up Correlation 0.48 1988 24.98 16.62 History
Down Correlation  0.55 1989 44.22 31.68 Inception 15.23 16.44
1990 4.50 -3.10 40 Year 15.40 16.64
Positive months 390 368 1991 34.16 30.46 30 Year 15.93 16.46
Negative months 177 198 1992 22.64 7.62 25 Year 16.20 16.68
Win rate 68.78 64.90 1993 18.10 10.07 20 Year 15.75 16.16
1994 -4.52 1.32 15 Year 15.35 15.79
Positive quarters 142 136 1995 33.35 37.59 10 Year 16.42 16.25
Negative quarters 47 53 1996 28.43 22.96 5 Year 18.98 19.97
Win rate 75.13 71.96 1997 49.77 33.38 3 Year 14.61 18.90
1998 3.96 28.57
Positive years 42 38 1999 7.94 21.06 Average Monthly
Negative years 5 9 2000 46.16 -9.09 Returns
Win Rate 89.36 80.85 2001 1.37 -11.86 January 0.84 0.86
2002 2.03 -22.10 February 1.06 0.22
Positive positions 1283 2003 33.92 28.69 March 1.64 1.19
Average gain 10.78 2004 33.86 10.88 April 1.83 1.89
Negative positions 604 2005 16.10 491 May 1.85 0.97
Average loss -7.91 2006 11.54 15.79 June 1.06 0.56
2007 21.48 5.49 July 1.37 1.36
Trades 3068 2008 -19.83 -37.00 August 1.42 0.35
... per month 5.42 2009 18.56 26.47 September 0.63 -0.84
2010 18.39 15.06 October 1.41 0.75
Range of Historical 2011 25.93 2.11 November 2.83 2.25
Rolling CAGRs: 2012 12.68 16.00 December 1.41 1.42
Best 1-year 78.10 61.18 2013 24.19 32.39
Worst 1-year -23.15 -43.32 2014 17.02 13.69 May-Oct 6.34 2.38
2015 12.64 1.38 Nov-Apr 11.03 8.58
Best 3-year 47.21 33.30 2016 21.26 11.96
Worst 3-year -7.86 -16.08 2017 27.34 21.83
2018 -22.61 -4.38
Best 5-year 42.84 29.63 2019 20.60 31.49
Worst 5-year 0.38 -6.64 2020 -12.99 18.40
2021 25.16 28.71 *
Best 10-year 32.93 19.49 2022 2.94 -18.11 -
Worst 10-year 879  -3.43 2023 16.18  26.29 f? IQUANT.pro
2024-03 9.81 10.56 Investment Models

*
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BRI Growth Mutual Fund Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.73 0.48 1999 9.00 21.06 Inception 11.40 7.91
Skew -0.51 -0.66 2000 9.35 -9.09 25 Year 11.69 7.78
Kurtosis 0.86 1.09 2001 -0.27 -11.86 20 Year 12.92 10.15
Max drawdown -37.32 -50.95 2002 -21.25 -22.10 15 Year 17.26 15.63
Up Capture 1.00 2003 36.88 28.69 10 Year 13.90 12.96
Down Capture 0.81 2004 15.12 10.88 5 Year 17.00 15.05
Alpha 4.39 2005 9.80 491 3 Year 11.10 11.49
Beta 0.85 2006 14.83 15.79
Up Beta 0.81 2007 9.68 5.49 Standard Deviation
Down Beta 0.77 2008 2781 -37.00 History
Correlation 0.91 2009 35.38 26.47 Inception 15.60 16.65
Up Correlation 0.79 2010 20.90 15.06 25 Year 15.62 16.68
Down Correlation 0.77 2011 -0.21 211 20 Year 15.76 16.16
2012 18.10 16.00 15 Year 16.44 15.79
Positive months 199 195 2013 40.41 32.39 10 Year 16.54 16.25
Negative months 104 108 2014 15.48 13.69 5 Year 19.13 19.97
Win rate 65.68 64.36 2015 1.62 1.38 3 Year 17.66 18.90
2016 9.43 11.96
Positive quarters 71 71 2017 19.27 21.83 Average Monthly
Negative quarters 30 30 2018 -2.14 -4.38 Returns
Win rate 70.30 70.30 2019 29.70 31.49 January 0.39 -0.01
2020 29.72 18.40 February 0.92 -0.46
Positive years 19 19 2021 27.05 28.71 March 0.94 1.46
Negative years 6 6 2022 -15.62 -18.11 April 1.67 1.95
Win Rate 76.00 76.00 2023 27.93 26.29 May 0.85 0.33
2024-03 10.79 10.56 June 0.25 -0.10
Positive positions 874 July 0.92 1.34
Average gain 12.77 August 0.37 0.12
Negative positions 473 September -1.05 -1.70
Average loss -9.40 October 1.53 1.57
November 2.40 2.13
Trades 1142 December 1.61 1.02
... per month 2.87
May-Oct 1.35 -0.01
Range of Historical Nov-Apr 9.47 7.66
Rolling CAGRs:
Best 1-year 73.10 56.35
Worst 1-year -29.78 -43.32
Best 3-year 28.82 26.07
Worst 3-year -7.53 -16.08
Best 5-year 26.17 23.00
Worst 5-year 0.01 -6.64
Best 10 18.65 16.67 $
est 10-year . . .
Worst 10-year 345 343 f? IQUANT.pro
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BRI Stability Mutual Fund Model

Sharpe

Skew

Kurtosis

Max drawdown
Up Capture
Down Capture
Alpha

Beta

Up Beta

Down Beta
Correlation

Up Correlation
Down Correlation

Positive months
Negative months
Win rate

Positive quarters
Negative quarters
Win rate

Positive years
Negative years
Win Rate

Positive positions
Average gain
Negative positions
Average loss

Trades
... per month

Range of Historical

Rolling CAGRs:

Best 1-year
Worst 1-year

Best 3-year
Worst 3-year

Best 5-year
Worst 5-year

Best 10-year
Worst 10-year

Model S&P 500
1.27 0.48
-0.66 -0.66
6.40 1.09
-8.58 -50.95
0.23
-0.00
5.19
0.09
0.11
0.04
0.31
0.23
0.09
208 195
95 108
68.65 64.36
79 71
22 30
78.22 70.30
22 19
3 6
88.00 76.00
306
2.62
97
-1.89
386
1.28
24.96 56.35
-2.64 -43.32
11.15 26.07
0.18 -16.08
8.97 23.00
2.27 -6.64
7.04 16.67
4.46 -3.43

Annual
Returns
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
13.27 21.06
8.16 -9.09
6.52 -11.86
7.43 -22.10
7.42 28.69
6.61 10.88
1.74 491
4.47 15.79
6.70 5.49
-0.97 -37.00
14.11 26.47
8.02 15.06
6.12 2.11
6.95 16.00
-0.14 32.39
4.04 13.69
-1.96 1.38
3.94 11.96
21.63 21.83
3.05 -4.38
7.87 31.49
4.86 18.40
2.37 28.71
5.39 -18.11
2.17 26.29
2.64 10.56

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
5.93 7.91
5.90 7.78
5.23 10.15
5.81 15.63
5.00 12.96
4.60 15.05
4.78 11.49
4.69 16.65
4.65 16.68
4.38 16.16
473 15.79
5.08 16.25
5.90 19.97
3.80 18.90
0.94 -0.01
0.12 -0.46
-0.08 1.46
0.65 1.95
0.60 0.33
0.33 -0.10
0.44 1.34
0.60 0.12
0.17 -1.70
0.46 1.57
0.57 2.13
0.98 1.02
2.14 -0.01
3.64 7.66
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Bat out of Hell (BoH) Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.26 0.51 1998 17.60 28.57 Inception 22.37 8.64
Skew -0.57 -0.74 1999 50.07 21.06 25 Year 22.11 7.78
Kurtosis 281 1.27 2000 106.39 -9.09 20 Year 17.10 10.15
Max drawdown -33.22 -50.95 2001 25.63 -11.86 15 Year 18.21 15.63
Up Capture 1.05 2002 27.42 -22.10 10 Year 12.04 12.96
Down Capture 0.39 2003 42.58 28.69 5 Year 2.10 15.05
Alpha 15.35 2004 35.60 10.88 3 Year -1.87 11.49
Beta 0.71 2005 26.54 491
Up Beta 0.60 2006 22.99 15.79 Standard Deviation
Down Beta 0.90 2007 20.53 5.49 History
Correlation 0.67 2008 -17.88 -37.00 Inception 17.78 16.99
Up Correlation 0.44 2009 46.50 26.47 25 Year 17.17 16.68
Down Correlation  0.59 2010 15.16 15.06 20 Year 16.32 16.16
2011 12.51 2.11 15 Year 16.53 15.79
Positive months 226 204 2012 17.41 16.00 10 Year 16.61 16.25
Negative months 89 111 2013 53.63 32.39 5 Year 19.12 19.97
Win rate 71.75 64.76 2014 24.06 13.69 3 Year 18.48 18.90
2015 17.41 1.38
Positive quarters 83 74 2016 15.42 11.96 Average Monthly
Negative quarters 22 31 2017 45.71 21.83 Returns
Win rate 79.05 70.48 2018 6.85 -4.38 January 0.92 0.03
2019 31.11 31.49 February 1.99 -0.18
Positive years 24 20 2020 2.15 18.40 March 2.53 1.59
Negative years 2 6 2021 14.68 28.71 April 3.22 1.92
Win Rate 92.31 76.92 2022 -24.44 -18.11 May 1.33 0.25
2023 4.03 26.29 June 0.78 0.06
Positive positions 2782 2024-03 6.54 10.56 July 1.66 1.25
Average gain 7.44 August 0.78 -0.49
Negative positions 1888 September 0.56 -1.40
Average loss -6.39 October 1.50 1.81
November 2.50 2.27
Trades 4671 December 2.39 1.20
... per month 14.90
May-Oct 5.11 -0.33
Range of Historical Nov-Apr 15.06 8.64
Rolling CAGRs:
Best 1-year 116.35 56.35
Worst 1-year -28.84 -43.32
Best 3-year 65.36 26.07
Worst 3-year -5.86 -16.08
Best 5-year 48.21 23.00
Worst 5-year -1.27 -6.64
Best 10 35.68 16.67 $
est 10-year . . .
Worst 10-year ~ 11.36  -3.43 f? IQUANT.pro

A Investment Models
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Bulls of the Dow Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.84 0.64 1993 13.04 10.07 Inception 14.33 10.42
Skew -0.47 -0.78 1994 4.42 1.32 30 Year 14.82 10.66
Kurtosis 0.55 1.46 1995 46.47 37.59 25 Year 11.44 7.78
Max drawdown -40.83 -50.95 1996 36.42 22.96 20 Year 14.23 10.15
Up Capture 1.07 1997 33.14 33.38 15 Year 19.33 15.63
Down Capture 0.89 1998 37.78 28.57 10 Year 19.57 12.96
Alpha 4.14 1999 18.91 21.06 5 Year 19.18 15.05
Beta 0.94 2000 -6.69 -9.09 3 Year 14.81 11.49
Up Beta 0.99 2001 -3.72 -11.86
Down Beta 0.81 2002 -12.59 -22.10 Standard Deviation
Correlation 0.90 2003 17.48 28.69 History
Up Correlation 0.79 2004 0.11 10.88 Inception 16.98 16.20
Down Correlation  0.78 2005 5.98 491 30 Year 17.14 16.46
2006 22.56 15.79 25 Year 16.97 16.68
Positive months 242 249 2007 13.95 5.49 20 Year 16.01 16.16
Negative months 133 126 2008 -28.26 -37.00 15 Year 16.00 15.79
Win rate 64.53 66.40 2009 35.06 26.47 10 Year 16.10 16.25
2010 2.35 15.06 5 Year 18.97 19.97
Positive quarters 20 92 2011 -1.82 2.11 3 Year 18.37 18.90
Negative quarters 35 33 2012 9.22 16.00
Win rate 72.00 73.60 2013 43.54 32.39 Average Monthly
2014 16.34 13.69 Returns
Positive years 25 25 2015 6.68 1.38 January 0.27 0.53
Negative years 6 6 2016 23.74 11.96 February 0.06 -0.02
Win Rate 80.65 80.65 2017 39.12 21.83 March 1.32 1.26
2018 8.84 -4.38 April 2.08 1.90
Positive positions 796 2019 31.26 31.49 May 1.38 0.74
Average gain 10.82 2020 29.35 18.40 June 0.58 0.21
Negative positions 454 2021 35.06 28.71 July 2.07 1.34
Average loss -8.63 2022 -11.11 -18.11 August -0.18 -0.27
2023 21.44 26.29 September -1.09 -0.79
Trades 128 2024-03 6.29 10.56 October 2.52 1.62
... per month 0.34 November 2.95 2.27
December 1.49 1.14
Range of Historical
Rolling CAGRs: May-Oct 2.75 1.23
Best 1-year 60.79 56.35 Nov-Apr 10.70 8.70
Worst 1-year -34.49 -43.32
Best 3-year 43.61 32.82
Worst 3-year -10.18 -16.08
Best 5-year 37.20 28.56
Worst 5-year -2.05 -6.64
Best 10 23.66 16.67 $
est 10-year . . .
Worst 10-year 014  -343 f? IQUANT.pro
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Cyclical Super Sector Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.61 0.64 1993 40.43 10.07 Inception 16.28 10.42
Skew -0.19 -0.78 1994 -20.32 1.32 30 Year 15.99 10.66
Kurtosis 1.85 1.46 1995 25.63 37.59 25 Year 14.33 7.78
Max drawdown -53.21 -50.95 1996 41.94 22.96 20 Year 13.99 10.15
Up Capture 1.32 1997 26.89 33.38 15 Year 20.11 15.63
Down Capture 1.19 1998 17.55 28.57 10 Year 13.02 12.96
Alpha 2.23 1999 32.22 21.06 5 Year 17.08 15.05
Beta 1.30 2000 33.23 -9.09 3 Year 6.38 11.49
Up Beta 1.48 2001 5.70 -11.86
Down Beta 1.29 2002 -20.62 -22.10 Standard Deviation
Correlation 0.81 2003 72.33 28.69 History
Up Correlation 0.67 2004 18.25 10.88 Inception 26.86 16.20
Down Correlation 0.74 2005 24.38 491 30 Year 27.18 16.46
2006 6.00 15.79 25 Year 27.70 16.68
Positive months 224 249 2007 8.19 5.49 20 Year 25.97 16.16
Negative months 151 126 2008 -42.88 -37.00 15 Year 26.07 15.79
Win rate 59.73 66.40 2009 75.34 26.47 10 Year 24.31 16.25
2010 17.70 15.06 5 Year 30.25 19.97
Positive quarters 87 92 2011 10.55 211 3 Year 29.38 18.90
Negative quarters 38 33 2012 43.46 16.00
Win rate 69.60 73.60 2013 42.49 32.39 Average Monthly
2014 8.77 13.69 Returns
Positive years 25 25 2015 1.46 1.38 January 0.93 0.53
Negative years 6 6 2016 -0.80 11.96 February 1.76 -0.02
Win Rate 80.65 80.65 2017 39.32 21.83 March 2.69 1.26
2018 -18.40 -4.38 April 3.13 1.90
Positive positions 731 2019 34.44 31.49 May 0.41 0.74
Average gain 15.99 2020 3941 18.40 June 0.43 0.21
Negative positions 516 2021 16.23 28.71 July 1.40 1.34
Average loss -11.87 2022 -11.17 -18.11 August -0.24 -0.27
2023 19.49 26.29 September -1.33 -0.79
Trades 290 2024-03 13.61 10.56 October 0.95 1.62
... per month 0.77 November 2.93 2.27
December 1.95 1.14
Range of Historical
Rolling CAGRs: May-Oct 0.68 1.23
Best 1-year 122.50 56.35 Nov-Apr 14.35 8.70
Worst 1-year -46.13 -43.32
Best 3-year 47.09 32.82
Worst 3-year -19.15 -16.08
Best 5-year 40.51 28.56
Worst 5-year -5.06 -6.64
Best 10 23.41 16.67 $
est 10-year . . .
Worst 10-year 574 343 f? IQUANT.pro
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Defensive Super Sector Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.87 0.64 1993 9.80 10.07 Inception 15.42 10.42
Skew -0.30 -0.78 1994 6.65 1.32 30 Year 16.27 10.66
Kurtosis 1.52 1.46 1995 62.66 37.59 25 Year 14.81 7.78
Max drawdown -40.30 -50.95 1996 15.94 22.96 20 Year 12.80 10.15
Up Capture 0.98 1997 12.14 33.38 15 Year 16.45 15.63
Down Capture 0.69 1998 10.21 28.57 10 Year 13.03 12.96
Alpha 6.78 1999 26.20 21.06 5 Year 10.55 15.05
Beta 0.79 2000 46.18 -9.09 3 Year 2.87 11.49
Up Beta 0.72 2001 14.03 -11.86
Down Beta 0.74 2002 -2.99 -22.10 Standard Deviation
Correlation 0.72 2003 35.11 28.69 History
Up Correlation 0.49 2004 22.15 10.88 Inception 17.67 16.20
Down Correlation  0.56 2005 20.57 491 30 Year 17.60 16.46
2006 13.82 15.79 25 Year 17.13 16.68
Positive months 245 249 2007 9.94 5.49 20 Year 16.72 16.16
Negative months 130 126 2008 -27.28 -37.00 15 Year 16.67 15.79
Win rate 65.33 66.40 2009 25.65 26.47 10 Year 17.99 16.25
2010 12.09 15.06 5 Year 21.40 19.97
Positive quarters 88 92 2011 9.05 2.11 3 Year 19.57 18.90
Negative quarters 37 33 2012 18.52 16.00
Win rate 70.40 73.60 2013 38.50 32.39 Average Monthly
2014 16.77 13.69 Returns
Positive years 28 25 2015 4.30 1.38 January 0.62 0.53
Negative years 3 6 2016 9.42 11.96 February -0.41 -0.02
Win Rate 90.32 80.65 2017 35.44 21.83 March 0.49 1.26
2018 11.46 -4.38 April 0.99 1.90
Positive positions 774 2019 24.85 31.49 May 1.86 0.74
Average gain 12.32 2020 15.00 18.40 June -0.08 0.21
Negative positions 476 2021 25.11 28.71 July 2.37 1.34
Average loss -9.56 2022 -8.67 -18.11 August 0.69 -0.27
2023 3.07 26.29 September -0.09 -0.79
Trades 216 2024-03 2.03 10.56 October 1.84 1.62
... per month 0.58 November 3.58 2.27
December 2.58 1.14
Range of Historical
Rolling CAGRs: May-Oct 4.74 1.23
Best 1-year 66.27 56.35 Nov-Apr 9.69 8.70
Worst 1-year -33.10 -43.32
Best 3-year 37.15 32.82
Worst 3-year -10.18 -16.08
Best 5-year 26.52 28.56
Worst 5-year 0.63 -6.64
Best 10 24.43 16.67 $
est 10-year . . .
Worst 10-year 955  -3.43 f? IQUANT.pro
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Dividend Growth 10 Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.88 0.64 1993 14.28 10.07 Inception 13.35 10.42
Skew -0.26 -0.78 1994 10.36 1.32 30 Year 13.68 10.66
Kurtosis 0.93 1.46 1995 42.65 37.59 25 Year 10.59 7.78
Max drawdown -42.75 -50.95 1996 26.37 22.96 20 Year 11.67 10.15
Up Capture 0.88 1997 37.95 33.38 15 Year 15.04 15.63
Down Capture 0.64 1998 28.60 28.57 10 Year 11.10 12.96
Alpha 5.33 1999 3.43 21.06 5 Year 10.11 15.05
Beta 0.74 2000 26.55 -9.09 3 Year 7.68 11.49
Up Beta 0.76 2001 -4.47 -11.86
Down Beta 0.70 2002 -4.11 -22.10 Standard Deviation
Correlation 0.78 2003 17.21 28.69 History
Up Correlation 0.60 2004 7.55 10.88 Inception 15.20 16.20
Down Correlation  0.64 2005 1.95 491 30 Year 15.37 16.46
2006 26.31 15.79 25 Year 15.62 16.68
Positive months 238 249 2007 12.28 5.49 20 Year 15.59 16.16
Negative months 137 126 2008 -25.99 -37.00 15 Year 15.35 15.79
Win rate 63.47 66.40 2009 33.57 26.47 10 Year 16.21 16.25
2010 14.44 15.06 5 Year 19.29 19.97
Positive quarters 91 92 2011 14.14 211 3 Year 17.46 18.90
Negative quarters 34 33 2012 11.33 16.00
Win rate 72.80 73.60 2013 30.34 32.39 Average Monthly
2014 21.78 13.69 Returns
Positive years 27 25 2015 7.35 1.38 January -0.72 0.53
Negative years 4 6 2016 21.63 11.96 February 0.00 -0.02
Win Rate 87.10 80.65 2017 13.71 21.83 March 1.68 1.26
2018 -9.72 -4.38 April 2.17 1.90
Positive positions 788 2019 24.74 31.49 May 1.17 0.74
Average gain 9.63 2020 9.92 18.40 June 0.08 0.21
Negative positions 462 2021 20.07 28.71 July 1.18 1.34
Average loss -7.23 2022 3.77 -18.11 August -0.17 -0.27
2023 6.74 26.29 September 0.74 -0.79
Trades 224 2024-03 2.24 10.56 October 2.23 1.62
... per month 0.60 November 2.16 2.27
December 2.08 1.14
Range of Historical
Rolling CAGRs: May-Oct 3.00 1.23
Best 1-year 57.55 56.35 Nov-Apr 9.60 8.70
Worst 1-year -35.63 -43.32
Best 3-year 35.69 32.82
Worst 3-year -5.97 -16.08
Best 5-year 31.48 28.56
Worst 5-year -1.57 -6.64
Best 10 18.73 16.67 $
est 10-year . . .
Worst 10-year 299 343 f? IQUANT.pro
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Domestic Growth Fund Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.73 0.48 1999 91.41 21.06 Inception 15.96 7.91
Skew 0.03 -0.66 2000 11.50 -9.09 25 Year 15.65 7.78
Kurtosis 2.77 1.09 2001 -4.07 -11.86 20 Year 14.71 10.15
Max drawdown -41.73 -50.95 2002 -16.47 -22.10 15 Year 19.31 15.63
Up Capture 1.14 2003 51.72 28.69 10 Year 15.51 12.96
Down Capture 0.78 2004 18.25 10.88 5 Year 21.41 15.05
Alpha 8.23 2005 7.61 491 3 Year 9.99 11.49
Beta 0.91 2006 13.35 15.79
Up Beta 0.90 2007 16.50 5.49 Standard Deviation
Down Beta 0.80 2008 -36.90 -37.00 History
Correlation 0.69 2009 70.15 26.47 Inception 21.87 16.65
Up Correlation 0.53 2010 26.64 15.06 25 Year 21.70 16.68
Down Correlation 0.45 2011 -1.70 211 20 Year 19.00 16.16
2012 20.28 16.00 15 Year 18.49 15.79
Positive months 186 195 2013 43.38 32.39 10 Year 19.02 16.25
Negative months 111 108 2014 5.37 13.69 5 Year 23.27 19.97
Win rate 61.39 64.36 2015 0.50 1.38 3 Year 20.48 18.90
2016 -3.35 11.96
Positive quarters 69 71 2017 32.93 21.83 Average Monthly
Negative quarters 32 30 2018 8.13 -4.38 Returns
Win rate 68.32 70.30 2019 13.81 31.49 January 1.12 -0.01
2020 83.82 18.40 February 1.48 -0.46
Positive years 20 19 2021 10.18 28.71 March 0.49 1.46
Negative years 5 6 2022 5.29 -18.11 April 1.18 1.95
Win Rate 80.00 76.00 2023 9.03 26.29 May 1.95 0.33
2024-03 7.50 10.56 June 0.36 -0.10
Positive positions 323 July 1.07 1.34
Average gain 10.24 August 1.17 0.12
Negative positions 159 September -0.87 -1.70
Average loss -6.91 October 1.37 1.57
November 3.38 2.13
Trades 757 December 2.13 1.02
... per month 2.50
May-Oct 3.68 -0.01
Range of Historical Nov-Apr 11.16 7.66
Rolling CAGRs:
Best 1-year 149.21 56.35
Worst 1-year -39.89 -43.32
Best 3-year 35.47 26.07
Worst 3-year -12.93 -16.08
Best 5-year 31.63 23.00
Worst 5-year -0.27 -6.64
Best 10 20.19 16.67 $
est 10-year . . .
Worst 10-year 632 343 f? IQUANT.pro
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Domestic Income Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
__Index Annual —_Index Compound Annual —_Index
Returns Growth
Sharpe 0.77 0.90 1999 -18.77 8.69 Inception 8.65 5.13
Skew -0.57 -0.53 2000 8.52 12.16 25 Year 8.95 5.21
Kurtosis 7.92 2.33 2001 20.07 -3.93 20 Year 10.17 451
Max drawdown -24.21 -19.57 2002 -16.60 22.25 15 Year 12.76 3.57
Up Capture 0.80 2003 27.03 3.28 10 Year 7.59 2.24
Down Capture -0.06 2004 9.74 10.23 5 Year 4.82 1.39
Alpha 6.13 2005 -5.13 8.57 3 Year -2.86 -1.86
Beta 0.47 2006 12.87 -1.96
Up Beta 0.70 2007 -6.09 9.39 Standard Deviation
Down Beta 0.40 2008 8.72 10.40 History
Correlation 0.25 2009 54.04 10.52 Inception 11.18 5.68
Up Correlation 0.21 2010 18.39 7.70 25 Year 11.20 5.70
Down Correlation  0.19 2011 21.52 5.24 20 Year 9.63 5.77
2012 14.43 1.96 15 Year 9.78 6.19
Positive months 187 195 2013 11.96 4.26 10 Year 8.56 6.69
Negative months 116 108 2014 14.52 5.11 5 Year 7.88 8.89
Win rate 61.72 64.36 2015 6.18 -2.33 3 Year 6.02 9.38
2016 17.18 5.63
Positive quarters 67 71 2017 16.79 6.18 Average Monthly
Negative quarters 34 30 2018 -6.63 -2.11 Returns
Win rate 66.34 70.30 2019 20.76 13.80 January 2.27 0.65
2020 21.80 9.35 February 0.38 -0.00
Positive years 18 19 2021 4.00 -1.08 March 1.06 -0.28
Negative years 7 6 2022 -9.49 -15.26 April 0.49 0.25
Win Rate 72.00 76.00 2023 -0.89 8.18 May 0.61 0.64
2024-03 -0.21 -0.41 June -0.11 0.59
Positive positions 291 July 0.71 0.87
Average gain 5.83 August 1.44 0.59
Negative positions 141 September 0.14 0.21
Average loss -4.42 October -0.72 0.05
November 0.65 0.76
Trades 647 December 1.30 0.70
... per month 2.14
May-Oct 2.79 2.90
Range of Historical Nov-Apr 5.44 2.13
Rolling CAGRs:
Best 1-year 79.43 22.25
Worst 1-year -18.77 -18.68
Best 3-year 34.02 12.76
Worst 3-year -3.12 -5.33
Best 5-year 25.58 8.96
Worst 5-year 2.32 -0.27
Best 10 17.78 8.45 $
est 10-year . . .
Worst 10-year 3.01 151 f? IQUANT.pro
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ESG 10 (Sustainable) Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.95 0.48 1999 24.08 21.06 Inception 19.11 7.91
Skew -0.49 -0.66 2000 50.70 -9.09 25 Year 19.51 7.78
Kurtosis 0.73 1.09 2001 11.11 -11.86 20 Year 18.76 10.15
Max drawdown -40.68 -50.95 2002 -8.12 -22.10 15 Year 22.65 15.63
Up Capture 1.21 2003 28.99 28.69 10 Year 23.98 12.96
Down Capture 0.74 2004 43.58 10.88 5 Year 24.15 15.05
Alpha 10.97 2005 18.40 491 3 Year 23.84 11.49
Beta 0.93 2006 20.98 15.79
Up Beta 0.92 2007 10.02 5.49 Standard Deviation
Down Beta 0.88 2008 -29.68 -37.00 History
Correlation 0.78 2009 37.05 26.47 Inception 20.11 16.65
Up Correlation 0.61 2010 31.00 15.06 25 Year 20.07 16.68
Down Correlation  0.60 2011 0.83 211 20 Year 19.46 16.16
2012 9.43 16.00 15 Year 19.07 15.79
Positive months 199 195 2013 26.10 32.39 10 Year 20.17 16.25
Negative months 104 108 2014 17.12 13.69 5 Year 25.89 19.97
Win rate 65.68 64.36 2015 7.41 1.38 3 Year 27.83 18.90
2016 29.62 11.96
Positive quarters 73 71 2017 29.49 21.83 Average Monthly
Negative quarters 28 30 2018 6.49 -4.38 Returns
Win rate 72.28 70.30 2019 38.72 31.49 January 0.92 -0.01
2020 37.62 18.40 February 1.39 -0.46
Positive years 22 19 2021 51.94 28.71 March 1.31 1.46
Negative years 3 6 2022 -19.80 -18.11 April 2.40 1.95
Win Rate 88.00 76.00 2023 38.86 26.29 May 1.96 0.33
2024-03 16.40 10.56 June 0.73 -0.10
Positive positions 648 July 1.41 1.34
Average gain 12.88 August 0.56 0.12
Negative positions 361 September -1.24 -1.70
Average loss -9.85 October 2.89 1.57
November 3.64 2.13
Trades 248 December 1.55 1.02
... per month 0.82
May-Oct 3.42 -0.01
Range of Historical Nov-Apr 14.09 7.66
Rolling CAGRs:
Best 1-year 65.97 56.35
Worst 1-year -34.90 -43.32
Best 3-year 42.61 26.07
Worst 3-year -8.49 -16.08
Best 5-year 31.95 23.00
Worst 5-year 4.52 -6.64
Best 10 24.57 16.67 $
est 10-year . . .
Worst 10-year ~ 10.60  -3.43 f? IQUANT.pro
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ETF Inflation Hedge Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.21 0.58 2007 7.89 5.49 Inception 11.78 10.06
Skew 3.08 -0.77 2008 -0.25 -37.00 15 Year 12.79 15.63
Kurtosis 20.25 1.39 2009 27.47 26.47 10 Year 14.44 12.96
Max drawdown -9.63 -50.95 2010 13.16 15.06 5 Year 14.77 15.05
Up Capture 0.49 2011 7.02 2.11 3 Year 5.21 11.49
Down Capture 0.12 2012 5.20 16.00
Alpha 9.24 2013 0.69 32.39 Standard Deviation
Beta 0.24 2014 2.72 13.69 History
Up Beta 0.23 2015 2.60 1.38 Inception 9.70 17.22
Down Beta 0.12 2016 17.71 11.96 15 Year 10.14 15.79
Correlation 0.40 2017 53.58 21.83 10 Year 11.78 16.25
Up Correlation 0.19 2018 -2.93 -4.38 5 Year 9.87 19.97
Down Correlation 0.25 2019 21.77 31.49 3 Year 7.29 18.90
2020 35.80 18.40
Positive months 131 138 2021 13.95 28.71 Average Monthly
Negative months 76 69 2022 467  -18.11 Returns
Win rate 63.29 66.67 2023 8.30 26.29 January 0.54 -0.03
2024-03 7.89 10.56 February 1.09 0.14
Positive quarters 50 51 March 0.69 1.59
Negative quarters 19 18 April 1.56 2.42
Win rate 72.46 73.91 May 1.93 0.35
June 0.66 -0.23
Positive years 14 14 July 1.02 2.63
Negative years 3 3 August 0.57 -0.03
Win Rate 82.35 82.35 September -0.36 -1.04
October 0.81 0.86
Range of Historical November 1.39 2.11
Rolling CAGRs: December 1.27 0.86
Best 1-year 53.88 56.35
Worst 1-year -8.63 -43.32 May-Oct 3.82 1.68
Nov-Apr 7.35 7.95
Best 3-year 24.65 26.07
Worst 3-year -0.28 -9.81
Best 5-year 25.55 23.00
Worst 5-year 3.01 -0.92
Best 10-year 14.44 16.67
Worst 10-year 7.91 6.94
*
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Sharpe

Skew

Kurtosis

Max drawdown
Up Capture
Down Capture
Alpha

Beta

Up Beta

Down Beta
Correlation

Up Correlation
Down Correlation

Positive months
Negative months
Win rate

Positive quarters
Negative quarters
Win rate

Positive years
Negative years
Win Rate

Positive positions
Average gain
Negative positions
Average loss

Trades
... per month

ETF Momentum Model

Range of Historical

Rolling CAGRs:

Best 1-year
Worst 1-year

Best 3-year
Worst 3-year

Best 5-year
Worst 5-year

Best 10-year
Worst 10-year

Model S&P 500
0.88 0.56
-0.22 -0.76
0.41 1.52

-32.72 -50.95
1.09
0.81
7.29
0.80
0.72
0.48
0.76
0.53
0.46
173 178
94 89
64.79 66.67
63 65
26 24
70.79 73.03
16 18

6 4

72.73 81.82
334
8.84
166
-6.63
727
2.40
75.39 56.35

-29.88 -43.32
38.99 26.07
2.33 -15.11
34.66 23.00
4.89 -6.64
20.38 16.67
9.35 2.92

Model  S&P 500
Annual
Returns
2002 -15.84 -22.10
2003 52.60 28.69
2004 18.35 10.88
2005 13.63 491
2006 33.58 15.79
2007 53.24 5.49
2008 -29.11 -37.00
2009 57.56 26.47
2010 7.89 15.06
2011 -4.01 2.11
2012 20.49 16.00
2013 32.38 32.39
2014 8.76 13.69
2015 -0.42 1.38
2016 6.61 11.96
2017 24.36 21.83
2018 -1.74 -4.38
2019 30.45 31.49
2020 34.19 18.40
2021 27.09 28.71
2022 -7.49 -18.11
2023 7.49 26.29
2024-03 11.54 10.56

Compound Annual
Growth

Inception

20 Year

15 Year

10 Year

5 Year

3 Year

Standard Deviation
History

Inception

20 Year

15 Year

10 Year

5 Year

3 Year

Average Monthly
Returns
January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

Model  S&P 500
15.07 9.18
15.21 10.15
15.41 15.63
13.62 12.96
17.35 15.05
8.52 11.49
17.18 16.39
17.05 16.16
16.18 15.79
16.04 16.25
19.34 19.97
18.80 18.90
0.85 -0.11
1.33 0.12
1.33 1.36
1.11 1.85
1.05 0.54
0.11 -0.36
2.09 1.78
0.19 0.18
0.29 -1.18
1.80 1.43
3.04 2.36
0.86 0.84
3.72 0.97
10.32 7.85
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ETF Monthly Market Timing Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.86 0.48 1999 15.31 21.06 Inception 9.68 7.91
Skew -0.41 -0.66 2000 5.78 -9.09 25 Year 9.79 7.78
Kurtosis 231 1.09 2001 3.40 -11.86 20 Year 9.68 10.15
Max drawdown -23.24 -50.95 2002 -3.58 -22.10 15 Year 12.19 15.63
Up Capture 0.74 2003 31.38 28.69 10 Year 8.85 12.96
Down Capture 0.53 2004 8.99 10.88 5 Year 6.87 15.05
Alpha 4.83 2005 2.11 491 3 Year 3.09 11.49
Beta 0.59 2006 13.10 15.79
Up Beta 0.63 2007 2.36 5.49 Standard Deviation
Down Beta 0.45 2008 -489  -37.00 History
Correlation 0.86 2009 24.99 26.47 Inception 11.25 16.65
Up Correlation 0.75 2010 20.30 15.06 25 Year 11.29 16.68
Down Correlation 0.63 2011 7.11 211 20 Year 11.57 16.16
2012 9.24 16.00 15 Year 12.34 15.79
Positive months 192 195 2013 24.53 32.39 10 Year 12.77 16.25
Negative months 111 108 2014 14.32 13.69 5 Year 16.33 19.97
Win rate 63.37 64.36 2015 3.61 1.38 3 Year 14.22 18.90
2016 14.60 11.96
Positive quarters 72 71 2017 16.05 21.83 Average Monthly
Negative quarters 29 30 2018 5.15 -4.38 Returns
Win rate 71.29 70.30 2019 10.73 31.49 January -0.08 -0.01
2020 12.66 18.40 February 0.36 -0.46
Positive years 22 19 2021 16.24 28.71 March 0.72 1.46
Negative years 3 6 2022 -17.50 -18.11 April 1.06 1.95
Win Rate 88.00 76.00 2023 16.10 26.29 May 0.66 0.33
2024-03 4.37 10.56 June 0.48 -0.10
Range of Historical July 1.36 1.34
Rolling CAGRs: August 0.41 0.12
Best 1-year 48.85 56.35 September -0.02 -1.70
Worst 1-year -19.01 -43.32 October 1.06 1.57
November 2.25 2.13
Best 3-year 23.66 26.07 December 1.04 1.02
Worst 3-year -2.03 -16.08
May-Oct 2.89 -0.01
Best 5-year 20.28 23.00 Nov-Apr 6.40 7.66
Worst 5-year 1.46 -6.64
Best 10-year 15.51 16.67
Worst 10-year 5.95 -3.43
*
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ETF Multi-Asset Income Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.93 0.63 2004 29.07 10.88 Inception 9.58 10.11
Skew -0.61 -0.80 2005 17.89 491 20 Year 9.48 10.15
Kurtosis 451 1.85 2006 24.96 15.79 15 Year 6.82 15.63
Max drawdown -27.59 -50.95 2007 19.33 5.49 10 Year 3.38 12.96
Up Capture 0.53 2008 8.59 -37.00 5 Year 0.83 15.05
Down Capture 0.27 2009 14.46 26.47 3 Year -5.54 11.49
Alpha 5.71 2010 19.35 15.06
Beta 0.37 2011 13.39 2.11 Standard Deviation
Up Beta 0.32 2012 13.75 16.00 History
Down Beta 0.39 2013 -0.11 32.39 Inception 10.30 16.06
Correlation 0.56 2014 16.94 13.69 20 Year 10.34 16.16
Up Correlation 0.33 2015 4.55 1.38 15 Year 10.13 15.79
Down Correlation 0.44 2016 -0.44 11.96 10 Year 11.05 16.25
2017 12.12 21.83 5 Year 14.44 19.97
Positive months 162 165 2018 -5.06 -4.38 3 Year 12.35 18.90
Negative months 81 78 2019 20.20 31.49
Win rate 66.67 67.90 2020 4.72 18.40 Average Monthly
2021 8.94 28.71 Returns
Positive quarters 63 60 2022 -22.74 -18.11 January 1.21 0.07
Negative quarters 18 21 2023 5.34 26.29 February 0.23 0.30
Win rate 77.78 74.07 2024-03 1.70 10.56 March 0.16 1.27
April 0.42 1.95
Positive years 16 17 May 0.69 0.38
Negative years 4 3 June 0.24 -0.09
Win Rate 80.00 85.00 July 1.77 2.28
August 0.59 0.07
Range of Historical September 0.69 -0.66
Rolling CAGRs: October 0.03 0.88
Best 1-year 42.36 56.35 November 1.90 2.27
Worst 1-year -26.86 -43.32 December 1.27 0.97
Best 3-year 28.38 26.07 May-Oct 3.98 1.97
Worst 3-year -5.54 -15.11 Nov-Apr 5.20 7.70
Best 5-year 19.76 23.00
Worst 5-year -0.47 -6.64
Best 10-year 16.64 16.67
Worst 10-year 2.66 6.44
*
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ETF Recession Hedge Model

Sharpe

Skew

Kurtosis

Max drawdown
Up Capture
Down Capture
Alpha

Beta

Up Beta

Down Beta
Correlation

Up Correlation
Down Correlation

Positive months
Negative months
Win rate

Positive quarters
Negative quarters
Win rate

Positive years
Negative years
Win Rate

Range of Historical

Rolling CAGRs:

Best 1-year
Worst 1-year

Best 3-year
Worst 3-year

Best 5-year
Worst 5-year

Best 10-year
Worst 10-year

Model S&P 500
1.67 0.61
0.79 -0.79
2.85 1.71
-5.97 -50.95
0.30
-0.04
7.60
0.11
0.23
-0.00
0.34
0.42
-0.01
164 156
67 75
71.00 67.53
65 57
12 20
84.42 74.03
19 16
0 3

100.00 84.21
31.00 56.35
-1.46 -43.32
17.29 26.07
2.60 -15.11
12.27 23.00
6.38 -1.18
10.91 16.67
8.12 6.44

Annual
Returns
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
4.73 491
6.07 15.79
9.45 5.49

10.84 -37.00
9.98 26.47

14.76 15.06

12.21 2.11
6.06 16.00
7.11 32.39

12.70 13.69
3.31 1.38
8.19 11.96
7.97 21.83
2.01 -4.38

14.25 31.49

31.00 18.40
6.36 28.71
1.48 -18.11
1.44 26.29
2.26 10.56

Compound Annual

Growth

Inception
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
8.77 10.07
9.36 15.63
8.35 12.96

10.01 15.05
3.42 11.49
5.24 16.41
5.36 15.79
5.73 16.25
7.20 19.97
5.97 18.90
0.52 -0.02
0.54 0.24
1.27 1.41
0.82 2.13
0.37 0.32
0.15 -0.19
1.14 2.58
0.80 0.05
0.10 -0.76
0.67 0.85
1.11 2.18
0.91 0.84
2.56 2.00
5.83 7.64
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ETF Sector Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.78 0.49 2001 -9.85 -11.86 Inception 9.78 8.18
Skew -0.59 -0.73 2002 -5.15 -22.10 20 Year 11.01 10.15
Kurtosis 2.32 1.25 2003 24.83 28.69 15 Year 11.63 15.63
Max drawdown -22.55 -50.95 2004 17.40 10.88 10 Year 9.52 12.96
Up Capture 0.75 2005 6.95 491 5 Year 8.75 15.05
Down Capture 0.55 2006 13.33 15.79 3 Year 5.97 11.49
Alpha 5.17 2007 15.33 5.49
Beta 0.55 2008 -5.66 -37.00 Standard Deviation
Up Beta 0.53 2009 17.98 26.47 History
Down Beta 0.28 2010 10.22 15.06 Inception 12.56 16.68
Correlation 0.72 2011 4.09 2.11 20 Year 12.99 16.16
Up Correlation 0.55 2012 13.21 16.00 15 Year 13.92 15.79
Down Correlation  0.31 2013 37.28 32.39 10 Year 14.17 16.25
2014 11.49 13.69 5 Year 17.55 19.97
Positive months 178 184 2015 3.54 1.38 3 Year 14.58 18.90
Negative months 101 95 2016 7.31 11.96
Win rate 63.80 65.95 2017 21.64 21.83 Average Monthly
2018 1.64 -4.38 Returns
Positive quarters 67 67 2019 20.81 31.49 January 0.00 0.04
Negative quarters 26 26 2020 7.44 18.40 February 1.31 -0.28
Win rate 72.04 72.04 2021 25.23 28.71 March 0.26 1.03
2022 -8.63 -18.11 April 0.78 2.09
Positive years 19 18 2023 0.55 26.29 May 0.35 0.55
Negative years 4 5 2024-03 10.15 10.56 June 0.45 -0.45
Win Rate 82.61 78.26 July 1.12 1.66
August 0.10 -0.11
Positive positions 290 September -0.32 -1.49
Average gain 6.56 October 1.75 1.45
Negative positions 131 November 2.10 2.58
Average loss -5.51 December 1.46 0.84
Trades 297 May-Oct 1.71 0.16
... per month 1.07 Nov-Apr 7.66 7.75
Range of Historical
Rolling CAGRs:
Best 1-year 45.65 56.35
Worst 1-year -12.24 -43.32
Best 3-year 21.89 26.07
Worst 3-year 0.32 -15.11
Best 5-year 18.32 23.00
Worst 5-year 4.98 -6.64
Best 10 14.49 16.67 $
est 10-year . . .
Worst 10-year 7.95 1.30 f? IQUANT.pro
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ETF Style Box Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.31 0.49 2001 3.79 -11.86 Inception 13.43 8.18
Skew 0.91 -0.73 2002 1.89 -22.10 20 Year 14.20 10.15
Kurtosis 3.18 1.25 2003 22.35 28.69 15 Year 16.50 15.63
Max drawdown -12.24 -50.95 2004 12.57 10.88 10 Year 13.39 12.96
Up Capture 0.73 2005 7.07 491 5 Year 13.31 15.05
Down Capture 0.33 2006 12.69 15.79 3 Year 5.49 11.49
Alpha 9.33 2007 9.84 5.49
Beta 0.47 2008 2.89 -37.00 Standard Deviation
Up Beta 0.75 2009 33.59 26.47 History
Down Beta 0.08 2010 28.75 15.06 Inception 10.28 16.68
Correlation 0.75 2011 6.69 2.11 20 Year 10.65 16.16
Up Correlation 0.74 2012 17.73 16.00 15 Year 11.55 15.79
Down Correlation 0.17 2013 26.26 32.39 10 Year 10.44 16.25
2014 9.93 13.69 5 Year 11.97 19.97
Positive months 171 184 2015 5.29 1.38 3 Year 13.27 18.90
Negative months 108 95 2016 25.84 11.96
Win rate 61.29 65.95 2017 10.76 21.83 Average Monthly
2018 3.86 -4.38 Returns
Positive quarters 70 67 2019 27.32 31.49 January 0.62 0.04
Negative quarters 23 26 2020 30.76 18.40 February 0.80 -0.28
Win rate 75.27 72.04 2021 11.08 28.71 March 1.35 1.03
2022 -9.51 -18.11 April 1.57 2.09
Positive years 22 18 2023 18.38 26.29 May 0.91 0.55
Negative years 1 5 2024-03 4.21 10.56 June 0.53 -0.45
Win Rate 95.65 78.26 July 1.07 1.66
August -0.02 -0.11
Range of Historical September 0.23 -1.49
Rolling CAGRs: October 1.95 1.45
Best 1-year 48.66 56.35 November 251 2.58
Worst 1-year -9.51 -43.32 December 1.11 0.84
Best 3-year 28.07 26.07 May-Oct 2.72 0.16
Worst 3-year 455 -15.11 Nov-Apr 9.90 7.75
Best 5-year 23.12 23.00
Worst 5-year 7.01 -6.64
Best 10-year 18.31 16.67
Worst 10-year 11.82 1.30
*
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iIQUANT.pro Investment Models

Global ETF Income Model

Model
Sharpe 0.84
Skew 2.20
Kurtosis 14.90
Max drawdown -17.32
Up Capture 0.91
Down Capture 0.27
Alpha 5.23
Beta 0.49
Up Beta 0.34
Down Beta 0.41
Correlation 0.31
Up Correlation 0.12

Down Correlation 0.27

Positive months 155
Negative months 87
Win rate 63.79

Positive quarters 55
Negative quarters 26

Win rate 67.90
Positive years 16
Negative years 4
Win Rate 80.00

Positive positions 284
Average gain 414
Negative positions 117

Average loss -2.73
Trades 489
... per month 2.02
Range of Historical
Rolling CAGRs:

Best 1-year 54.28
Worst 1-year -12.93
Best 3-year 23.32
Worst 3-year -3.69
Best 5-year 17.22
Worst 5-year 3.17
Best 10-year 12.25
Worst 10-year 5.39

U.S. Credit
Index

0.76
-0.59
2.73
-19.57

154
89
63.37

56
25
69.14
15

75.00

16.06
-18.68

12.76
-5.33

8.96
-0.27

6.82
151

Annual
Returns
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model U.S. Credit
__Index
4.33 10.23
3.27 8.57
2.40 -1.96
8.78 9.39
2.91 10.40
19.55 10.52
3.04 7.70
43.96 5.24
15.66 1.96
-2.11 4.26
18.14 5.11
4.91 -2.33
8.99 5.63
7.93 6.18
-3.97 -2.11
14.51 13.80
19.08 9.35
5.43 -1.08
-11.41 -15.26
-4.10 8.18
1.93 -0.41

Compound Annual

Growth

Inception
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model U.S. Credit
Index
7.50 4.40
7.41 451
8.74 3.57
5.45 2.24
3.42 1.39
-2.99 -1.86
8.93 5.75
8.99 5.77
10.05 6.19
7.58 6.69
8.13 8.89
6.97 9.38
0.70 0.54
0.07 -0.06
-0.14 -0.20
0.81 0.25
0.24 0.48
0.50 0.43
1.67 0.81
1.20 0.51
0.79 0.12
-0.03 -0.06
0.66 0.81
0.81 0.70
4.40 2.36
2.88 1.99
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Global Style Box Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.02 0.48 1999 35.34 21.06 Inception 20.94 7.91
Skew -0.36 -0.66 2000 47.28 -9.09 25 Year 20.64 7.78
Kurtosis 1.32 1.09 2001 26.14 -11.86 20 Year 17.39 10.15
Max drawdown -39.86 -50.95 2002 15.72 -22.10 15 Year 19.48 15.63
Up Capture 1.24 2003 62.38 28.69 10 Year 15.55 12.96
Down Capture 0.69 2004 19.20 10.88 5 Year 17.25 15.05
Alpha 12.48 2005 15.18 491 3 Year 15.96 11.49
Beta 0.95 2006 22.84 15.79
Up Beta 1.03 2007 46.34 5.49 Standard Deviation
Down Beta 0.94 2008 -26.99 -37.00 History
Correlation 0.78 2009 35.63 26.47 Inception 20.58 16.65
Up Correlation 0.64 2010 31.37 15.06 25 Year 20.62 16.68
Down Correlation 0.62 2011 2.85 211 20 Year 20.43 16.16
2012 27.62 16.00 15 Year 19.97 15.79
Positive months 192 195 2013 41.95 32.39 10 Year 20.51 16.25
Negative months 111 108 2014 6.75 13.69 5 Year 24.29 19.97
Win rate 63.37 64.36 2015 2.21 1.38 3 Year 22.66 18.90
2016 23.79 11.96
Positive quarters 75 71 2017 12.44 21.83 Average Monthly
Negative quarters 26 30 2018 10.29 -4.38 Returns
Win rate 74.26 70.30 2019 33.33 31.49 January 1.49 -0.01
2020 13.17 18.40 February 1.51 -0.46
Positive years 24 19 2021 23.77 28.71 March 0.93 1.46
Negative years 1 6 2022 9.99 -18.11 April 2.40 1.95
Win Rate 96.00 76.00 2023 15.92 26.29 May 1.10 0.33
2024-03 7.86 10.56 June 0.87 -0.10
Positive positions 961 July 2.64 1.34
Average gain 15.01 August 0.51 0.12
Negative positions 551 September -0.90 -1.70
Average loss -11.21 October 2.30 1.57
November 3.74 2.13
Trades 2349 December 2.44 1.02
... per month 7.77
May-Oct 4.22 -0.01
Range of Historical Nov-Apr 14.82 7.66
Rolling CAGRs:
Best 1-year 76.92 56.35
Worst 1-year -31.02 -43.32
Best 3-year 39.60 26.07
Worst 3-year 3.89 -16.08
Best 5-year 37.30 23.00
Worst 5-year 7.36 -6.64
Best 10 24.31 16.67 $
est 10-year . . .
Worst 10-year  12.44  -3.43 f? IQUANT.pro
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Greatest Hits Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.28 0.70 1977 19.09 -7.39 Inception 20.68 11.58
Skew -0.54 -0.82 1978 16.94 6.53 40 Year 20.14 11.67
Kurtosis 1.84 2.62 1979 19.02 18.47 30 Year 19.22 10.66
Max drawdown -40.15 -50.95 1980 44.81 32.44 25 Year 17.97 7.78
Up Capture 1.02 1981 22.55 -4.95 20 Year 18.16 10.15
Down Capture 0.52 1982 22.33 21.55 15 Year 22.46 15.63
Alpha 10.91 1983 32.75 22.55 10 Year 18.84 12.96
Beta 0.77 1984 20.30 6.25 5 Year 21.35 15.05
Up Beta 0.75 1985 50.27 31.74 3 Year 17.18 11.49
Down Beta 0.81 1986 16.64 18.67
Correlation 0.78 1987 25.22 5.25 Standard Deviation
Up Correlation 0.60 1988 5.09 16.62 History
Down Correlation  0.68 1989 36.91 31.68 Inception 16.12 16.44
1990 -3.69 -3.10 40 Year 16.49 16.64
Positive months 390 368 1991 43.04 30.46 30 Year 16.56 16.46
Negative months 177 198 1992 8.88 7.62 25 Year 17.13 16.68
Win rate 68.78 64.90 1993 31.06 10.07 20 Year 17.30 16.16
1994 16.67 1.32 15 Year 17.46 15.79
Positive quarters 145 136 1995 54.07 37.59 10 Year 17.68 16.25
Negative quarters 44 53 1996 29.07 22.96 5 Year 22.20 19.97
Win rate 76.72 71.96 1997 27.66 33.38 3 Year 19.80 18.90
1998 13.59 28.57
Positive years 43 38 1999 0.19 21.06 Average Monthly
Negative years 4 9 2000 24.47 -9.09 Returns
Win Rate 91.49 80.85 2001 17.85 -11.86 January 1.74 0.86
2002 3.09 -22.10 February 1.30 0.22
Positive positions 1388 2003 38.57 28.69 March 1.34 1.19
Average gain 12.39 2004 20.81 10.88 April 2.88 1.89
Negative positions 728 2005 12.64 491 May 2.28 0.97
Average loss -8.60 2006 18.46 15.79 June 0.85 0.56
2007 24.43 5.49 July 2.49 1.36
Trades 2780 2008 -24.17 -37.00 August 0.78 0.35
... per month 491 2009 35.87 26.47 September -0.28 -0.84
2010 27.77 15.06 October 0.92 0.75
Range of Historical 2011 4.83 2.11 November 2.64 2.25
Rolling CAGRs: 2012 19.88  16.00 December 1.84 1.42
Best 1-year 68.37 61.18 2013 49.54 32.39
Worst 1-year -34.25 -43.32 2014 13.37 13.69 May-Oct 6.13 2.38
2015 11.85 1.38 Nov-Apr 12.67 8.58
Best 3-year 44.17 33.30 2016 21.14 11.96
Worst 3-year -3.35 -16.08 2017 28.65 21.83
2018 -5.87 -4.38
Best 5-year 38.36 29.63 2019 40.91 31.49
Worst 5-year 4.32 -6.64 2020 21.03 18.40
2021 37.42 28.71 *
Best 10-year 29.08 19.49 2022 -7.53 -18.11 -
Worst 10-year ~ 10.82  -3.43 2023 3011 2629 f? IQUANT.pro
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Income Fund Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
—Index Annual —Index Compound Annual —Index
Returns Growth
Sharpe 1.21 0.90 1999 2.43 8.69 Inception 4.97 5.13
Skew -2.85 -0.53 2000 6.55 12.16 25 Year 5.03 5.21
Kurtosis 29.34 2.33 2001 5.67 -3.93 20 Year 5.09 451
Max drawdown -10.21 -19.57 2002 8.97 22.25 15 Year 5.69 3.57
Up Capture 0.40 2003 0.39 3.28 10 Year 3.38 2.24
Down Capture -0.16 2004 0.00 10.23 5 Year 2.99 1.39
Alpha 3.82 2005 2.62 8.57 3 Year 3.94 -1.86
Beta 0.22 2006 6.56 -1.96
Up Beta 0.24 2007 1.70 9.39 Standard Deviation
Down Beta 0.43 2008 3.10 10.40 History
Correlation 0.30 2009 22.16 10.52 Inception 4.10 5.68
Up Correlation 0.24 2010 12.15 7.70 25 Year 4.11 5.70
Down Correlation  0.37 2011 4.50 5.24 20 Year 4.45 5.77
2012 12.30 1.96 15 Year 4.89 6.19
Positive months 186 195 2013 1.98 4.26 10 Year 4.60 6.69
Negative months 45 108 2014 6.22 5.11 5 Year 6.19 8.89
Win rate 61.39 64.36 2015 0.19 -2.33 3 Year 3.10 9.38
2016 6.38 5.63
Positive quarters 72 71 2017 6.59 6.18 Average Monthly
Negative quarters 12 30 2018 -0.18 -2.11 Returns
Win rate 71.29 70.30 2019 8.23 13.80 January 0.85 0.65
2020 -1.90 9.35 February 0.24 -0.00
Positive years 22 19 2021 1.24 -1.08 March -0.17 -0.28
Negative years 2 6 2022 1.31 -15.26 April 0.74 0.25
Win Rate 88.00 76.00 2023 8.41 8.18 May 0.15 0.64
2024-03 1.01 -0.41 June 0.32 0.59
Positive positions 319 July 0.73 0.87
Average gain 2.33 August 0.60 0.59
Negative positions 66 September 0.35 0.21
Average loss -1.77 October 0.35 0.05
November 0.32 0.76
Trades 501 December 0.37 0.70
... per month 1.66
May-Oct 2.16 2.90
Range of Historical Nov-Apr 2.71 2.13
Rolling CAGRs:
Best 1-year 26.52 22.25
Worst 1-year -4.32 -18.68
Best 3-year 13.28 12.76
Worst 3-year -0.15 -5.33
Best 5-year 10.90 8.96
Worst 5-year 1.42 -0.27
Best 10 7.43 8.45 $
est 10-year . . .
Worst 10-year 2.94 151 f? IQUANT.pro
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International Buyback & Dividend Model

Model
Sharpe 0.77
Skew 0.07
Kurtosis 2.94
Max drawdown -39.72
Up Capture 1.25
Down Capture 0.65
Alpha 14.39
Beta 0.89
Up Beta 0.89
Down Beta 0.82
Correlation 0.72
Up Correlation 0.56

Down Correlation 0.51

Positive months 195
Negative months 108
Win rate 64.36

Positive quarters 74
Negative quarters 27

Win rate 73.27
Positive years 21
Negative years 4
Win Rate 84.00

Positive positions 604
Average gain 14.80
Negative positions 403

Average loss -10.18
Trades 688
... per month 2.27
Range of Historical
Rolling CAGRs:

Best 1-year 199.60
Worst 1-year -31.52
Best 3-year 45.42
Worst 3-year -5.79
Best 5-year 37.78
Worst 5-year 0.83
Best 10-year 22.88
Worst 10-year 9.84

MSCI ACWI

ex USA

0.16
-0.74
2.05
-55.73

173
130
57.10

60
41
59.41
16

64.00

59.05
-49.13

31.13
-19.55

23.55
-7.54

9.03
-1.20

Annual
Returns
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023

2024-03

Model MSCI ACWI

_exUSA
102.44 26.96
25.27 -14.17
9.18 -21.45
7.98 -15.94
47.86 38.59
23.30 20.25
16.69 13.54
15.97 26.34
27.48 11.17
-16.53 -45.25
23.13 39.60
5.98 10.01
-6.84 -16.66
28.50 13.65
59.93 12.82
14.19 -6.26
0.78 -6.90
19.64 1.67
29.42 24.75
-15.14 -16.93
16.92 18.32
14.61 8.73
37.76 6.20
-20.38 -18.84
23.59 12.60
4.80 3.70

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model MSCI ACWI

_exUSA
17.32 2.87
17.21 2.85
13.16 3.44
15.15 5.38
10.28 1.73
12.24 3.39
7.85 -0.84
2253 1821
2260  18.28
2028  18.39
20.33  17.99
20.74 1654
2518  19.88
2261  18.16
1.96 -0.73
1.16 -0.14
1.16 0.38
2.14 2.42
0.59 -1.34
0.86 -0.21
1.44 0.94
0.23 -0.86
-0.78 -1.60
0.82 0.58
3.53 1.30
2.85 2.15
2.34 -3.08
13.62 5.96
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iIQUANT.pro Investment Models

International ETF Rotation Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 1.04 0.15 2001 4,76 -21.45 Inception 12.82 2.75
Skew 0.80 -0.76 2002 3.37 -15.94 20 Year 12.20 3.44
Kurtosis 241 2.12 2003 46.19 38.59 15 Year 11.35 5.38
Max drawdown -16.77 -55.73 2004 24.24 20.25 10 Year 8.03 1.73
Up Capture 0.84 2005 18.22 13.54 5 Year 12.95 3.39
Down Capture 0.37 2006 16.27 26.34 3 Year 7.91 -0.84
Alpha 11.16 2007 27.14 11.17
Beta 0.54 2008 -8.98 -45.25 Standard Deviation
Up Beta 0.77 2009 54.10 39.60 History
Down Beta 0.31 2010 10.80 10.01 Inception 12.29 18.49
Correlation 0.80 2011 4.80 -16.66 20 Year 12.38 18.39
Up Correlation 0.73 2012 18.48 13.65 15 Year 11.91 17.99
Down Correlation  0.55 2013 9.58 12.82 10 Year 10.17 16.54
2014 1.81 -6.26 5 Year 13.22 19.88
Positive months 164 159 2015 -4.12 -6.90 3 Year 8.98 18.16
Negative months 115 120 2016 7.08 1.67
Win rate 58.78 56.99 2017 20.47 24.75 Average Monthly
2018 -402  -16.93 Returns
Positive quarters 61 56 2019 6.97 18.32 January -0.12 -0.50
Negative quarters 32 37 2020 35.38 8.73 February 0.04 -0.16
Win rate 65.59 60.22 2021 10.10 6.20 March 1.36 0.07
2022 6.28 -18.84 April 1.94 2.70
Positive years 20 15 2023 9.80 12.60 May 0.39 -1.14
Negative years 3 8 2024-03 0.95 3.70 June 0.21 -0.56
Win Rate 86.96 65.22 July 1.33 1.08
August 0.20 -0.99
Range of Historical September 0.62 -1.56
Rolling CAGRs: October 1.65 0.58
Best 1-year 65.78 59.05 November 1.85 1.43
Worst 1-year -12.17 -49.13 December 2.67 1.81
Best 3-year 32.79 31.13 May-Oct 2.74 -3.18
Worst 3-year 0.67 -14.68 Nov-Apr 9.39 5.94
Best 5-year 26.22 23.55
Worst 5-year 2.08 -7.54
Best 10-year 20.31 9.03
Worst 10-year 5.69 -1.20
*
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International Efficiency Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 0.75 0.16 1999 68.94 26.96 Inception 15.65 2.87
Skew -0.52 -0.74 2000 18.22 -14.17 25 Year 15.47 2.85
Kurtosis 2.16 2.05 2001 -2.98 -21.45 20 Year 14.25 3.44
Max drawdown -44.07 -55.73 2002 0.34 -15.94 15 Year 18.78 5.38
Up Capture 1.19 2003 35.06 38.59 10 Year 11.83 1.73
Down Capture 0.66 2004 16.63 20.25 5 Year 14.67 3.39
Alpha 12.57 2005 17.18 13.54 3 Year 3.78 -0.84
Beta 0.95 2006 11.12 26.34
Up Beta 1.15 2007 16.19 11.17 Standard Deviation
Down Beta 0.92 2008 -35.61  -45.25 History
Correlation 0.84 2009 68.29 39.60 Inception 20.90 18.21
Up Correlation 0.76 2010 24.27 10.01 25 Year 20.99 18.28
Down Correlation  0.69 2011 6.48 -16.66 20 Year 21.09 18.39
2012 25.00 13.65 15 Year 20.70 17.99
Positive months 188 173 2013 50.21 12.82 10 Year 21.21 16.54
Negative months 115 130 2014 1.36 -6.26 5 Year 25.04 19.88
Win rate 62.05 57.10 2015 5.09 -6.90 3 Year 23.17 18.16
2016 11.63 1.67
Positive quarters 70 60 2017 35.52 24.75 Average Monthly
Negative quarters 31 41 2018 -18.47 -16.93 Returns
Win rate 69.31 59.41 2019 36.96 18.32 January 0.42 -0.73
2020 56.16 8.73 February 1.12 -0.14
Positive years 21 16 2021 7.44 6.20 March 0.76 0.38
Negative years 4 9 2022 -12.37 -18.84 April 2.04 2.42
Win Rate 84.00 64.00 2023 16.56 12.60 May 0.60 -1.34
2024-03 2.09 3.70 June 1.50 -0.21
Positive positions 337 July 1.58 0.94
Average gain 41.37 August 0.72 -0.86
Negative positions 163 September -1.06 -1.60
Average loss -28.50 October 1.65 0.58
November 2.88 1.30
Trades 564 December 2.37 2.15
... per month 1.88
May-Oct 3.34 -3.08
Range of Historical Nov-Apr 11.25 5.96
Rolling CAGRs:
Best 1-year 93.15 59.05
Worst 1-year -41.48 -49.13
Best 3-year 41.85 31.13
Worst 3-year -11.17 -19.55
Best 5-year 36.98 23.55
Worst 5-year -0.68 -7.54
Best 10 22.00 9.03 $
est 10-year . . .
Worst 10-year 999  -1.20 f? IQUANT.pro
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International Fund Risk On Risk Off Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 1.16 0.16 1999 42.67 26.96 Inception 13.78 2.87
Skew 0.45 -0.74 2000 2.31 -14.17 25 Year 13.75 2.85
Kurtosis 1.44 2.05 2001 2.65 -21.45 20 Year 12.97 3.44
Max drawdown -21.40 -55.73 2002 -7.33 -15.94 15 Year 13.79 5.38
Up Capture 0.88 2003 55.72 38.59 10 Year 10.21 1.73
Down Capture 0.38 2004 15.24 20.25 5 Year 14.16 3.39
Alpha 11.99 2005 16.62 13.54 3 Year 8.14 -0.84
Beta 0.56 2006 30.88 26.34
Up Beta 0.70 2007 15.21 11.17 Standard Deviation
Down Beta 0.35 2008 1151 -45.25 History
Correlation 0.84 2009 45.74 39.60 Inception 11.87 18.21
Up Correlation 0.70 2010 20.56 10.01 25 Year 11.90 18.28
Down Correlation 0.66 2011 -1.18 -16.66 20 Year 11.24 18.39
2012 16.75 13.65 15 Year 11.63 17.99
Positive months 186 173 2013 22.56 12.82 10 Year 10.71 16.54
Negative months 117 130 2014 0.32 -6.26 5 Year 13.08 19.88
Win rate 61.39 57.10 2015 3.35 -6.90 3 Year 10.80 18.16
2016 6.61 1.67
Positive quarters 73 60 2017 21.04 24.75 Average Monthly
Negative quarters 28 41 2018 -3.36 -16.93 Returns
Win rate 72.28 59.41 2019 20.92 18.32 January 0.47 -0.73
2020 37.23 8.73 February 1.07 -0.14
Positive years 20 16 2021 8.11 6.20 March 0.86 0.38
Negative years 5 9 2022 -5.80 -18.84 April 2.09 2.42
Win Rate 80.00 64.00 2023 16.28 12.60 May 0.61 -1.34
2024-03 6.40 3.70 June 0.62 -0.21
Positive positions 1762 July 1.32 0.94
Average gain 7.59 August 0.42 -0.86
Negative positions 528 September 0.20 -1.60
Average loss -5.87 October 0.88 0.58
November 2.39 1.30
Trades 539 December 2.02 2.15
... per month 1.78
May-Oct 3.16 -3.08
Range of Historical Nov-Apr 9.78 5.96
Rolling CAGRs:
Best 1-year 68.14 59.05
Worst 1-year -14.64 -49.13
Best 3-year 33.50 31.13
Worst 3-year -5.25 -19.55
Best 5-year 27.12 23.55
Worst 5-year 5.27 -7.54
Best 10 19.56 9.03 $
est 10-year . . .
Worst 10-year 820  -1.20 f? IQUANT.pro
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iIQUANT.pro Investment Models

International Income Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
—Index Annual —Index Compound Annual —Index
Returns Growth
Sharpe 0.54 0.90 1999 -7.45 8.69 Inception 8.00 5.13
Skew -1.07 -0.53 2000 12.69 12.16 25 Year 8.18 5.21
Kurtosis 5.66 2.33 2001 12.93 -3.93 20 Year 5.87 451
Max drawdown -30.67 -19.57 2002 30.10 22.25 15 Year 8.25 3.57
Up Capture 0.87 2003 44.10 3.28 10 Year 4.04 2.24
Down Capture 0.20 2004 6.13 10.23 5 Year 0.46 1.39
Alpha 3.41 2005 -6.71 8.57 3 Year -1.33 -1.86
Beta 0.87 2006 13.00 -1.96
Up Beta 1.04 2007 -5.73 9.39 Standard Deviation
Down Beta 1.53 2008 -5.04 10.40 History
Correlation 0.35 2009 35.97 10.52 Inception 14.76 5.68
Up Correlation 0.28 2010 21.26 7.70 25 Year 14.82 5.70
Down Correlation 0.42 2011 13.97 5.24 20 Year 15.46 5.77
2012 15,51 1.96 15 Year 14.26 6.19
Positive months 189 195 2013 -5.90 4.26 10 Year 14.69 6.69
Negative months 114 108 2014 4.38 5.11 5 Year 18.42 8.89
Win rate 62.38 64.36 2015 -3.85 -2.33 3 Year 16.13 9.38
2016 9.99 5.63
Positive quarters 69 71 2017 23.45 6.18 Average Monthly
Negative quarters 32 30 2018 0.19 -2.11 Returns
Win rate 68.32 70.30 2019 17.58 13.80 January 2.31 0.65
2020 -0.39 9.35 February 0.03 -0.00
Positive years 16 19 2021 -0.51 -1.08 March -1.06 -0.28
Negative years 9 6 2022 -22.21 -15.26 April 1.05 0.25
Win Rate 64.00 76.00 2023 23.56 8.18 May 0.71 0.64
2024-03 1.06 -0.41 June 0.70 0.59
Positive positions 175 July 1.48 0.87
Average gain 6.61 August 0.77 0.59
Negative positions 105 September -0.87 0.21
Average loss -5.94 October 0.54 0.05
November 0.20 0.76
Trades 224 December 1.89 0.70
... per month 0.74
May-Oct 2.78 2.90
Range of Historical Nov-Apr 4.95 2.13
Rolling CAGRs:
Best 1-year 62.46 22.25
Worst 1-year -26.09 -18.68
Best 3-year 29.84 12.76
Worst 3-year -8.32 -5.33
Best 5-year 21.89 8.96
Worst 5-year -2.83 -0.27
Best 10 14.27 8.45 $
est 10-year . . .
Worst 10-year 0.92 151 f? IQUANT.pro
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iIQUANT.pro Investment Models

International Titans Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 0.94 0.16 1999 35.93 26.96 Inception 17.33 2.87
Skew -0.42 -0.74 2000 17.27 -14.17 25 Year 17.20 2.85
Kurtosis 0.58 2.05 2001 17.36 -21.45 20 Year 14.23 3.44
Max drawdown -41.93 -55.73 2002 26.75 -15.94 15 Year 16.32 5.38
Up Capture 1.17 2003 47.47 38.59 10 Year 13.65 1.73
Down Capture 0.56 2004 34.66 20.25 5 Year 18.36 3.39
Alpha 14.72 2005 18.28 13.54 3 Year 10.29 -0.84
Beta 0.79 2006 19.13 26.34
Up Beta 0.73 2007 34.85 11.17 Standard Deviation
Down Beta 0.72 2008 -27.48  -45.25 History
Correlation 0.78 2009 28.67 39.60 Inception 18.44 18.21
Up Correlation 0.57 2010 9.71 10.01 25 Year 18.46 18.28
Down Correlation 0.61 2011 5.53 -16.66 20 Year 18.14 18.39
2012 23.95 13.65 15 Year 18.24 17.99
Positive months 194 173 2013 18.17 12.82 10 Year 17.88 16.54
Negative months 109 130 2014 28.91 -6.26 5 Year 20.90 19.88
Win rate 64.03 57.10 2015 0.13 -6.90 3 Year 19.13 18.16
2016 2.01 1.67
Positive quarters 74 60 2017 29.13 24.75 Average Monthly
Negative quarters 27 41 2018 -13.45 -16.93 Returns
Win rate 73.27 59.41 2019 43.19 18.32 January 0.47 -0.73
2020 26.60 8.73 February 1.32 -0.14
Positive years 22 16 2021 28.30 6.20 March 2.37 0.38
Negative years 3 9 2022 -13.02 -18.84 April 2.52 2.42
Win Rate 88.00 64.00 2023 27.68 12.60 May 0.51 -1.34
2024-03 5.03 3.70 June 0.51 -0.21
Positive positions 633 July 2.66 0.94
Average gain 12.68 August 0.15 -0.86
Negative positions 376 September -0.79 -1.60
Average loss -8.97 October 0.88 0.58
November 3.04 1.30
Trades 340 December 2.33 2.15
... per month 1.12
May-Oct 3.03 -3.08
Range of Historical Nov-Apr 12.94 5.96
Rolling CAGRs:
Best 1-year 84.83 59.05
Worst 1-year -36.10 -49.13
Best 3-year 38.46 31.13
Worst 3-year -3.79 -19.55
Best 5-year 32.63 23.55
Worst 5-year 3.58 -7.54
Best 10 20.75 9.03 $
est 10-year . . .
Worst 10-year 9.60  -1.20 f? IQUANT.pro
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J. Hancock All Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.85 0.48 1999 74.64 21.06 Inception 16.36 7.91
Skew -0.36 -0.66 2000 13.28 -9.09 25 Year 15.92 7.78
Kurtosis 1.20 1.09 2001 7.54 -11.86 20 Year 14.29 10.15
Max drawdown -46.88 -50.95 2002 -9.03 -22.10 15 Year 19.30 15.63
Up Capture 1.22 2003 54.24 28.69 10 Year 16.51 12.96
Down Capture 0.88 2004 16.00 10.88 5 Year 19.39 15.05
Alpha 7.91 2005 11.27 491 3 Year 8.28 11.49
Beta 0.99 2006 14.25 15.79
Up Beta 0.93 2007 26.27 5.49 Standard Deviation
Down Beta 0.91 2008 3539  -37.00 History
Correlation 0.86 2009 36.91 26.47 Inception 19.30 16.65
Up Correlation 0.69 2010 24.45 15.06 25 Year 19.23 16.68
Down Correlation 0.71 2011 1.23 211 20 Year 18.42 16.16
2012 14.43 16.00 15 Year 18.04 15.79
Positive months 196 195 2013 38.68 32.39 10 Year 17.81 16.25
Negative months 107 108 2014 8.95 13.69 5 Year 21.44 19.97
Win rate 64.69 64.36 2015 7.33 1.38 3 Year 20.10 18.90
2016 15.94 11.96
Positive quarters 71 71 2017 22.39 21.83 Average Monthly
Negative quarters 30 30 2018 1.68 -4.38 Returns
Win rate 70.30 70.30 2019 29.42 31.49 January 0.72 -0.01
2020 55.77 18.40 February 1.48 -0.46
Positive years 22 19 2021 17.50 28.71 March 1.14 1.46
Negative years 3 6 2022 -15.01 -18.11 April 1.73 1.95
Win Rate 88.00 76.00 2023 18.39 26.29 May 1.27 0.33
2024-03 15.93 10.56 June 0.57 -0.10
Positive positions 357 July 0.91 1.34
Average gain 8.83 August 0.83 0.12
Negative positions 148 September -0.86 -1.70
Average loss -6.41 October 1.37 1.57
November 3.75 2.13
Trades 767 December 2.26 1.02
... per month 2.54
May-Oct 2.72 -0.01
Range of Historical Nov-Apr 12.44 7.66
Rolling CAGRs:
Best 1-year 96.15 56.35
Worst 1-year -39.58 -43.32
Best 3-year 33.30 26.07
Worst 3-year -9.60 -16.08
Best 5-year 27.70 23.00
Worst 5-year -1.25 -6.64
Best 10 21.18 16.67 $
est 10-year . . .
Worst 10-year 911  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

J. Hancock All Funds Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.93 0.48 1999 73.58 21.06 Inception 16.47 7.91
Skew -0.07 -0.66 2000 10.86 -9.09 25 Year 16.27 7.78
Kurtosis 1.93 1.09 2001 -10.13 -11.86 20 Year 14.08 10.15
Max drawdown -32.84 -50.95 2002 26.81 -22.10 15 Year 15.59 15.63
Up Capture 1.00 2003 40.81 28.69 10 Year 12.75 12.96
Down Capture 0.55 2004 23.33 10.88 5 Year 18.17 15.05
Alpha 10.49 2005 27.65 491 3 Year 12.23 11.49
Beta 0.69 2006 24.63 15.79
Up Beta 0.60 2007 26.62 5.49 Standard Deviation
Down Beta 0.60 2008 -30.05 -37.00 History
Correlation 0.65 2009 40.04 26.47 Inception 17.69 16.65
Up Correlation 0.43 2010 25.55 15.06 25 Year 17.61 16.68
Down Correlation 0.42 2011 -2.04 211 20 Year 16.61 16.16
2012 15.03 16.00 15 Year 16.32 15.79
Positive months 200 195 2013 32.56 32.39 10 Year 16.32 16.25
Negative months 103 108 2014 10.34 13.69 5 Year 19.89 19.97
Win rate 66.01 64.36 2015 -1.22 1.38 3 Year 18.28 18.90
2016 -6.50 11.96
Positive quarters 76 71 2017 25.84 21.83 Average Monthly
Negative quarters 25 30 2018 4.56 -4.38 Returns
Win rate 75.25 70.30 2019 21.52 31.49 January 1.36 -0.01
2020 36.58 18.40 February 2.07 -0.46
Positive years 20 19 2021 15.64 28.71 March 0.66 1.46
Negative years 5 6 2022 11.13 -18.11 April 1.13 1.95
Win Rate 80.00 76.00 2023 4.09 26.29 May 1.19 0.33
2024-03 11.97 10.56 June 0.65 -0.10
Positive positions 351 July 1.33 1.34
Average gain 8.56 August 0.75 0.12
Negative positions 154 September -0.76 -1.70
Average loss -5.72 October 1.54 1.57
November 251 2.13
Trades 765 December 2.79 1.02
... per month 2.53
May-Oct 3.17 -0.01
Range of Historical Nov-Apr 12.07 7.66
Rolling CAGRs:
Best 1-year 116.70 56.35
Worst 1-year -32.84 -43.32
Best 3-year 36.34 26.07
Worst 3-year -1.03 -16.08
Best 5-year 31.17 23.00
Worst 5-year 3.28 -6.64
Best 10 19.49 16.67 $
est 10-year . . .
Worst 10-year 866  -3.43 f? IQUANT.pro
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J. Hancock Income Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
—Index Annual —Index Compound Annual —Index
Returns Growth
Sharpe 151 0.90 1999 2.38 8.69 Inception 5.95 5.13
Skew 0.07 -0.53 2000 5.40 12.16 25 Year 6.02 5.21
Kurtosis 2.68 2.33 2001 9.20 -3.93 20 Year 5.94 451
Max drawdown -5.92 -19.57 2002 13.56 22.25 15 Year 6.52 3.57
Up Capture 0.48 2003 1.50 3.28 10 Year 4.09 2.24
Down Capture -0.20 2004 0.00 10.23 5 Year 4.95 1.39
Alpha 4.89 2005 2.13 8.57 3 Year 4.08 -1.86
Beta 0.20 2006 10.21 -1.96
Up Beta 0.25 2007 2.16 9.39 Standard Deviation
Down Beta 0.28 2008 7.83 10.40 History
Correlation 0.29 2009 23.39 10.52 Inception 3.96 5.68
Up Correlation 0.23 2010 8.28 7.70 25 Year 3.96 5.70
Down Correlation  0.29 2011 5.95 5.24 20 Year 4.14 5.77
2012 15.90 1.96 15 Year 4.36 6.19
Positive months 171 195 2013 2.99 4.26 10 Year 3.56 6.69
Negative months 60 108 2014 4.49 5.11 5 Year 4.35 8.89
Win rate 56.44 64.36 2015 -1.45 -2.33 3 Year 3.52 9.38
2016 4.56 5.63
Positive quarters 69 71 2017 6.13 6.18 Average Monthly
Negative quarters 15 30 2018 0.78 -2.11 Returns
Win rate 68.32 70.30 2019 8.99 13.80 January 0.66 0.65
2020 6.95 9.35 February 0.35 -0.00
Positive years 23 19 2021 3.01 -1.08 March 0.06 -0.28
Negative years 1 6 2022 1.59 -15.26 April 0.89 0.25
Win Rate 92.00 76.00 2023 7.14 8.18 May 0.29 0.64
2024-03 0.58 -0.41 June 0.19 0.59
Positive positions 307 July 0.85 0.87
Average gain 2.93 August 0.53 0.59
Negative positions 78 September 0.71 0.21
Average loss -1.78 October 0.27 0.05
November 0.35 0.76
Trades 627 December 0.65 0.70
... per month 2.07
May-Oct 2.57 2.90
Range of Historical Nov-Apr 3.23 2.13
Rolling CAGRs:
Best 1-year 30.57 22.25
Worst 1-year -3.35 -18.68
Best 3-year 14.97 12.76
Worst 3-year 0.71 -5.33
Best 5-year 12.95 8.96
Worst 5-year 2.12 -0.27
Best 10 8.33 8.45 $
est 10-year . . .
Worst 10-year 3.49 151 f? IQUANT.pro

A Investment Models

iQUANT.pro Investment Models 916-751-1014 info@iquant.pro


http://www.iquant.pro/
http://www.iquant.pro/
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J. Hancock International Growth Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 0.57 0.16 1999 49.68 26.96 Inception 10.02 2.87
Skew -0.60 -0.74 2000 -4.88 -14.17 25 Year 9.95 2.85
Kurtosis 1.84 2.05 2001 -5.40 -21.45 20 Year 8.97 3.44
Max drawdown -55.42 -55.73 2002 -7.67 -15.94 15 Year 12.32 5.38
Up Capture 1.09 2003 47.94 38.59 10 Year 8.98 1.73
Down Capture 0.78 2004 27.01 20.25 5 Year 13.65 3.39
Alpha 7.26 2005 19.75 13.54 3 Year 6.72 -0.84
Beta 0.90 2006 25.46 26.34
Up Beta 0.82 2007 8.94 11.17 Standard Deviation
Down Beta 0.88 2008 -4428  -45.25 History
Correlation 0.92 2009 32.97 39.60 Inception 17.68 18.21
Up Correlation 0.75 2010 19.68 10.01 25 Year 17.75 18.28
Down Correlation 0.87 2011 -10.39 -16.66 20 Year 17.22 18.39
2012 18.55 13.65 15 Year 16.42 17.99
Positive months 184 173 2013 28.25 12.82 10 Year 16.07 16.54
Negative months 119 130 2014 0.44 -6.26 5 Year 19.22 19.88
Win rate 60.73 57.10 2015 0.05 -6.90 3 Year 17.92 18.16
2016 3.16 1.67
Positive quarters 68 60 2017 25.40 24.75 Average Monthly
Negative quarters 33 41 2018 -13.65 -16.93 Returns
Win rate 67.33 59.41 2019 30.42 18.32 January 0.76 -0.73
2020 34.09 8.73 February 0.93 -0.14
Positive years 18 16 2021 7.82 6.20 March 0.62 0.38
Negative years 7 9 2022 -7.91 -18.84 April 2.16 2.42
Win Rate 72.00 64.00 2023 13.15 12.60 May 0.07 -1.34
2024-03 9.43 3.70 June 0.24 -0.21
Positive positions 336 July 1.37 0.94
Average gain 7.34 August -0.04 -0.86
Negative positions 169 September -1.26 -1.60
Average loss -6.30 October 0.35 0.58
November 1.92 1.30
Trades 483 December 2.43 2.15
... per month 1.60
May-Oct 0.38 -3.08
Range of Historical Nov-Apr 9.18 5.96
Rolling CAGRs:
Best 1-year 74.85 59.05
Worst 1-year -46.35 -49.13
Best 3-year 38.02 31.13
Worst 3-year -14.53 -19.55
Best 5-year 28.02 23.55
Worst 5-year -4.65 -7.54
Best 10 12.80 9.03 $
est 10-year . . .
Worst 10-year 299  -1.20 f? IQUANT.pro
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iIQUANT.pro Investment Models

J. Hancock Large Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.79 0.48 1999 39.63 21.06 Inception 13.26 7.91
Skew -0.48 -0.66 2000 11.57 -9.09 25 Year 13.00 7.78
Kurtosis 1.01 1.09 2001 3.96 -11.86 20 Year 13.39 10.15
Max drawdown -42.63 -50.95 2002 -11.96 -22.10 15 Year 18.03 15.63
Up Capture 1.08 2003 29.80 28.69 10 Year 16.35 12.96
Down Capture 0.84 2004 13.21 10.88 5 Year 18.93 15.05
Alpha 5.50 2005 6.52 491 3 Year 13.58 11.49
Beta 0.93 2006 13.10 15.79
Up Beta 0.95 2007 19.14 5.49 Standard Deviation
Down Beta 0.87 2008 -30.30 -37.00 History
Correlation 0.92 2009 33.73 26.47 Inception 16.82 16.65
Up Correlation 0.82 2010 12.65 15.06 25 Year 16.80 16.68
Down Correlation 0.82 2011 1.43 211 20 Year 16.75 16.16
2012 16.91 16.00 15 Year 16.52 15.79
Positive months 190 195 2013 36.85 32.39 10 Year 16.74 16.25
Negative months 113 108 2014 9.35 13.69 5 Year 19.91 19.97
Win rate 62.71 64.36 2015 6.02 1.38 3 Year 18.30 18.90
2016 12.43 11.96
Positive quarters 75 71 2017 24.70 21.83 Average Monthly
Negative quarters 26 30 2018 3.16 -4.38 Returns
Win rate 74.26 70.30 2019 29.28 31.49 January 0.40 -0.01
2020 39.10 18.40 February 1.04 -0.46
Positive years 22 19 2021 21.89 28.71 March 1.18 1.46
Negative years 3 6 2022 -12.62 -18.11 April 2.01 1.95
Win Rate 88.00 76.00 2023 22.33 26.29 May 1.07 0.33
2024-03 15.27 10.56 June 0.02 -0.10
Positive positions 350 July 1.42 1.34
Average gain 7.34 August 0.61 0.12
Negative positions 155 September -1.59 -1.70
Average loss -5.27 October 1.67 1.57
November 2.98 2.13
Trades 813 December 1.67 1.02
... per month 2.69
May-Oct 1.53 -0.01
Range of Historical Nov-Apr 10.94 7.66
Rolling CAGRs:
Best 1-year 66.29 56.35
Worst 1-year -35.81 -43.32
Best 3-year 29.90 26.07
Worst 3-year -7.46 -16.08
Best 5-year 24.96 23.00
Worst 5-year -1.42 -6.64
Best 10 19.54 16.67 $
est 10-year . . .
Worst 10-year 554  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Large Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.03 0.70 1977 9.84 -7.39 Inception 19.37 11.58
Skew -0.70 -0.82 1978 21.82 6.53 40 Year 17.96 11.67
Kurtosis 3.15 2.62 1979 34.35 18.47 30 Year 16.64 10.66
Max drawdown -45.86 -50.95 1980 42.68 32.44 25 Year 14.08 7.78
Up Capture 1.10 1981 10.22 -4.95 20 Year 13.63 10.15
Down Capture 0.73 1982 52.90 21.55 15 Year 16.83 15.63
Alpha 8.16 1983 38.18 22.55 10 Year 13.14 12.96
Beta 0.90 1984 7.05 6.25 5 Year 14.37 15.05
Up Beta 0.79 1985 65.32 31.74 3 Year 15.13 11.49
Down Beta 0.99 1986 23.16 18.67
Correlation 0.79 1987 4.59 5.25 Standard Deviation
Up Correlation 0.55 1988 28.89 16.62 History
Down Correlation  0.72 1989 48.11 31.68 Inception 18.85 16.44
1990 -10.80 -3.10 40 Year 18.82 16.64
Positive months 379 368 1991 44.56 30.46 30 Year 18.06 16.46
Negative months 188 198 1992 -3.32 7.62 25 Year 17.84 16.68
Win rate 66.84 64.90 1993 28.40 10.07 20 Year 16.55 16.16
1994 23.01 1.32 15 Year 15.55 15.79
Positive quarters 145 136 1995 49.09 37.59 10 Year 16.94 16.25
Negative quarters 44 53 1996 18.83 22.96 5 Year 20.99 19.97
Win rate 76.72 71.96 1997 38.47 33.38 3 Year 23.60 18.90
1998 21.39 28.57
Positive years 41 38 1999 45.35 21.06 Average Monthly
Negative years 6 9 2000 -3.52 -9.09 Returns
Win Rate 87.23 80.85 2001 24.59 -11.86 January 1.07 0.86
2002 -0.45 -22.10 February 1.87 0.22
Positive positions 1213 2003 21.83 28.69 March 1.59 1.19
Average gain 12.63 2004 33.74 10.88 April 2.47 1.89
Negative positions 664 2005 20.33 491 May 2.36 0.97
Average loss -8.89 2006 13.60 15.79 June 1.65 0.56
2007 24.22 5.49 July 1.40 1.36
Trades 2866 2008 -34.01 -37.00 August 1.34 0.35
... per month 5.06 2009 0.95 26.47 September 0.12 -0.84
2010 29.70 15.06 October 0.43 0.75
Range of Historical 2011 5.91 2.11 November 1.62 2.25
Rolling CAGRs: 2012 20.66  16.00 December 1.79 1.42
Best 1-year 81.19 61.18 2013 44.02 32.39
Worst 1-year -42.22 -43.32 2014 25.02 13.69 May-Oct 6.86 2.38
2015 0.65 1.38 Nov-Apr 10.85 8.58
Best 3-year 44.03 33.30 2016 -1.25 11.96
Worst 3-year -9.16 -16.08 2017 22.83 21.83
2018 11.12 -4.38
Best 5-year 41.12 29.63 2019 24.38 31.49
Worst 5-year 0.73 -6.64 2020 11.97 18.40
2021 31.56 28.71 *
Best 10-year 32.96 19.49 2022 0.01 -18.11 -
Worst 10-year 752  -3.43 2023 130  26.29 f? IQUANT.pro
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iIQUANT.pro Investment Models

Large Cap High Yield Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.89 0.70 1977 13.72 -7.39 Inception 16.02 11.58
Skew -0.58 -0.82 1978 0.37 6.53 40 Year 15.12 11.67
Kurtosis 5.13 2.62 1979 23.32 18.47 30 Year 13.04 10.66
Max drawdown -55.31 -50.95 1980 18.69 32.44 25 Year 9.73 7.78
Up Capture 0.93 1981 20.82 -4.95 20 Year 7.59 10.15
Down Capture 0.61 1982 36.87 21.55 15 Year 11.43 15.63
Alpha 6.56 1983 41.83 22.55 10 Year 4.95 12.96
Beta 0.78 1984 33.27 6.25 5 Year 6.48 15.05
Up Beta 0.79 1985 46.28 31.74 3 Year 12.01 11.49
Down Beta 0.80 1986 22.79 18.67
Correlation 0.71 1987 5.00 5.25 Standard Deviation
Up Correlation 0.53 1988 20.42 16.62 History
Down Correlation  0.58 1989 27.24 31.68 Inception 18.07 16.44
1990 10.60 -3.10 40 Year 18.84 16.64
Positive months 360 368 1991 47.98 30.46 30 Year 19.77 16.46
Negative months 207 198 1992 6.63 7.62 25 Year 20.68 16.68
Win rate 63.49 64.90 1993 17.73 10.07 20 Year 21.59 16.16
1994 15.63 1.32 15 Year 21.24 15.79
Positive quarters 136 136 1995 46.16 37.59 10 Year 21.39 16.25
Negative quarters 53 53 1996 26.22 22.96 5 Year 27.10 19.97
Win rate 71.96 71.96 1997 28.79 33.38 3 Year 22.10 18.90
1998 31.15 28.57
Positive years 42 38 1999 6.96 21.06 Average Monthly
Negative years 5 9 2000 41.74 -9.09 Returns
Win Rate 89.36 80.85 2001 12.27 -11.86 January 1.20 0.86
2002 5.28 -22.10 February 0.44 0.22
Positive positions 1231 2003 25.75 28.69 March 0.71 1.19
Average gain 11.04 2004 16.72 10.88 April 2.90 1.89
Negative positions 656 2005 1.58 491 May 1.22 0.97
Average loss -8.52 2006 28.73 15.79 June 0.29 0.56
2007 7.61 5.49 July 1.24 1.36
Trades 1318 2008 -30.17 -37.00 August 1.44 0.35
... per month 2.33 2009 46.99 26.47 September -0.32 -0.84
2010 5.74 15.06 October 1.55 0.75
Range of Historical 2011 15.81 2.11 November 2.34 2.25
Rolling CAGRs: 2012 6.05  16.00 December 1.89 1.42
Best 1-year 111.07 61.18 2013 21.33 32.39
Worst 1-year -48.55 -43.32 2014 -0.77 13.69 May-Oct 3.86 2.38
2015 -9.36 1.38 Nov-Apr 11.03 8.58
Best 3-year 48.45 33.30 2016 13.69 11.96
Worst 3-year -12.77 -16.08 2017 26.61 21.83
2018 -16.76 -4.38
Best 5-year 39.23 29.63 2019 14.54 31.49
Worst 5-year -5.63 -6.64 2020 -16.18 18.40
2021 13.42 28.71 *
Best 10-year 28.95 19.49 2022 9.96 -18.11 -
Worst 10-year 164  -3.43 2023 1791  26.29 f? IQUANT.pro
2024-03 9.91 10.56 Investment Models
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iIQUANT.pro Investment Models

Large Cap Share Buyback Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.18 0.70 1977 18.98 -7.39 Inception 18.82 11.58
Skew -0.66 -0.82 1978 1.15 6.53 40 Year 17.92 11.67
Kurtosis 2.20 2.62 1979 54.05 18.47 30 Year 15.88 10.66
Max drawdown -37.57 -50.95 1980 48.31 32.44 25 Year 14.14 7.78
Up Capture 0.99 1981 14.59 -4.95 20 Year 13.65 10.15
Down Capture 0.56 1982 33.51 21.55 15 Year 16.86 15.63
Alpha 9.51 1983 17.90 22.55 10 Year 14.51 12.96
Beta 0.75 1984 8.50 6.25 5 Year 13.72 15.05
Up Beta 0.64 1985 62.55 31.74 3 Year 16.80 11.49
Down Beta 0.79 1986 28.29 18.67
Correlation 0.76 1987 11.46 5.25 Standard Deviation
Up Correlation 0.52 1988 29.90 16.62 History
Down Correlation  0.66 1989 60.29 31.68 Inception 16.01 16.44
1990 7.82 -3.10 40 Year 15.60 16.64
Positive months 373 368 1991 28.22 30.46 30 Year 14.81 16.46
Negative months 194 198 1992 -0.08 7.62 25 Year 15.22 16.68
Win rate 65.78 64.90 1993 14.66 10.07 20 Year 14.68 16.16
1994 12.19 1.32 15 Year 14.33 15.79
Positive quarters 146 136 1995 45.04 37.59 10 Year 15.66 16.25
Negative quarters 43 53 1996 21.11 22.96 5 Year 17.72 19.97
Win rate 77.25 71.96 1997 21.54 33.38 3 Year 16.19 18.90
1998 25.27 28.57
Positive years 42 38 1999 24.51 21.06 Average Monthly
Negative years 5 9 2000 24.61 -9.09 Returns
Win Rate 89.36 80.85 2001 0.91 -11.86 January 0.81 0.86
2002 -0.99 -22.10 February 1.05 0.22
Positive positions 1217 2003 30.37 28.69 March 2.13 1.19
Average gain 11.45 2004 18.92 10.88 April 2.46 1.89
Negative positions 663 2005 31.06 491 May 1.92 0.97
Average loss -7.32 2006 11.18 15.79 June 1.24 0.56
2007 8.23 5.49 July 1.58 1.36
Trades 2472 2008 -23.43 -37.00 August 1.02 0.35
... per month 4.36 2009 20.69 26.47 September 0.39 -0.84
2010 14.24 15.06 October 0.58 0.75
Range of Historical 2011 12.52 2.11 November 2.53 2.25
Rolling CAGRs: 2012 12.40 16.00 December 1.53 1.42
Best 1-year 74.62 61.18 2013 39.91 32.39
Worst 1-year -32.80 -43.32 2014 23.12 13.69 May-Oct 6.16 2.38
2015 6.23 1.38 Nov-Apr 11.09 8.58
Best 3-year 49.46 33.30 2016 15.46 11.96
Worst 3-year -9.64 -16.08 2017 18.76 21.83
2018 -4.11 -4.38
Best 5-year 38.73 29.63 2019 29.08 31.49
Worst 5-year 3.04 -6.64 2020 -3.40 18.40
2021 48.41 28.71 *
Best 10-year 31.83 19.49 2022 2.28 -18.11 -
Worst 10-year 924  -3.43 2023 1231 26.29 f? IQUANT.pro
2024-03 8.07 10.56 Investment Models
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Large Cap Value Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.07 0.70 1977 29.65 -7.39 Inception 22.47 11.58
Skew -0.51 -0.82 1978 27.08 6.53 40 Year 20.93 11.67
Kurtosis 2.78 2.62 1979 52.33 18.47 30 Year 17.22 10.66
Max drawdown -46.81 -50.95 1980 24.66 32.44 25 Year 15.00 7.78
Up Capture 1.22 1981 44.84 -4.95 20 Year 13.15 10.15
Down Capture 0.76 1982 3.89 21.55 15 Year 16.31 15.63
Alpha 9.92 1983 60.92 22.55 10 Year 9.21 12.96
Beta 0.99 1984 25.74 6.25 5 Year 10.91 15.05
Up Beta 1.01 1985 48.76 31.74 3 Year 12.00 11.49
Down Beta 0.97 1986 34.71 18.67
Correlation 0.78 1987 3.15 5.25 Standard Deviation
Up Correlation 0.63 1988 50.89 16.62 History
Down Correlation  0.64 1989 35.28 31.68 Inception 21.03 16.44
1990 5.98 -3.10 40 Year 21.10 16.64
Positive months 367 368 1991 63.07 30.46 30 Year 21.15 16.46
Negative months 200 198 1992 28.45 7.62 25 Year 21.94 16.68
Win rate 64.73 64.90 1993 39.08 10.07 20 Year 22.00 16.16
1994 2.41 1.32 15 Year 21.46 15.79
Positive quarters 138 136 1995 61.45 37.59 10 Year 21.55 16.25
Negative quarters 51 53 1996 37.09 22.96 5 Year 25.35 19.97
Win rate 73.02 71.96 1997 51.35 33.38 3 Year 19.88 18.90
1998 6.67 28.57
Positive years 43 38 1999 3.27 21.06 Average Monthly
Negative years 4 9 2000 52.29 -9.09 Returns
Win Rate 91.49 80.85 2001 8.70 -11.86 January 2.13 0.86
2002 9.15 -22.10 February 1.67 0.22
Positive positions 1257 2003 33.29 28.69 March 2.17 1.19
Average gain 13.55 2004 31.99 10.88 April 2.49 1.89
Negative positions 629 2005 25.87 491 May 2.04 0.97
Average loss -9.68 2006 9.32 15.79 June 0.85 0.56
2007 10.85 5.49 July 1.85 1.36
Trades 3454 2008 -31.74 -37.00 August 1.12 0.35
... per month 6.10 2009 73.94 26.47 September 0.24 -0.84
2010 11.67 15.06 October 0.35 0.75
Range of Historical 2011 9.39 2.11 November 2.92 2.25
Rolling CAGRs: 2012 14.56 16.00 December 2.41 1.42
Best 1-year 105.77 61.18 2013 49.81 32.39
Worst 1-year -37.12 -43.32 2014 10.93 13.69 May-Oct 6.11 2.38
2015 1.53 1.38 Nov-Apr 14.14 8.58
Best 3-year 52.14 33.30 2016 13.90 11.96
Worst 3-year -10.65 -16.08 2017 32.24 21.83
2018 -17.13 -4.38
Best 5-year 45.66 29.63 2019 21.03 31.49
Worst 5-year -0.03 -6.64 2020 -4.28 18.40
2021 14.84 28.71 *
Best 10-year 37.39 19.49 2022 -0.79 -18.11 -
Worst 10-year 729  -3.43 2023 2570 2629 f? IQUANT.pro
2024-03 9.25 10.56 Investment Models
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Mid Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.96 0.64 1993 46.05 10.07 Inception 19.14 10.42
Skew -0.55 -0.78 1994 -3.91 1.32 30 Year 18.93 10.66
Kurtosis 1.95 1.46 1995 31.06 37.59 25 Year 17.31 7.78
Max drawdown -30.51 -50.95 1996 29.61 22.96 20 Year 15.39 10.15
Up Capture 1.13 1997 50.77 33.38 15 Year 20.30 15.63
Down Capture 0.73 1998 24.49 28.57 10 Year 18.72 12.96
Alpha 9.23 1999 48.03 21.06 5 Year 24.53 15.05
Beta 0.88 2000 36.04 -9.09 3 Year 19.51 11.49
Up Beta 0.78 2001 5.08 -11.86
Down Beta 0.87 2002 -7.54 -22.10 Standard Deviation
Correlation 0.72 2003 42.37 28.69 History
Up Correlation 0.50 2004 13.60 10.88 Inception 19.84 16.20
Down Correlation  0.55 2005 -2.65 491 30 Year 20.01 16.46
2006 20.18 15.79 25 Year 19.69 16.68
Positive months 250 249 2007 17.07 5.49 20 Year 20.16 16.16
Negative months 125 126 2008 -24.20 -37.00 15 Year 20.59 15.79
Win rate 66.67 66.40 2009 40.19 26.47 10 Year 21.57 16.25
2010 37.27 15.06 5 Year 27.96 19.97
Positive quarters 89 92 2011 -5.36 2.11 3 Year 25.10 18.90
Negative quarters 36 33 2012 23.15 16.00
Win rate 71.20 73.60 2013 34.02 32.39 Average Monthly
2014 1.09 13.69 Returns
Positive years 24 25 2015 13.44 1.38 January 0.48 0.53
Negative years 7 6 2016 27.94 11.96 February 1.75 -0.02
Win Rate 77.42 80.65 2017 8.94 21.83 March 1.69 1.26
2018 -1.11 -4.38 April 2.48 1.90
Positive positions 754 2019 37.95 31.49 May 1.80 0.74
Average gain 14.87 2020 32.21 18.40 June 0.63 0.21
Negative positions 484 2021 27.88 28.71 July 1.54 1.34
Average loss -10.73 2022 -2.49 -18.11 August -0.30 -0.27
2023 10.45 26.29 September 0.41 -0.79
Trades 1548 2024-03 35.84 10.56 October 2.03 1.62
... per month 413 November 2.85 2.27
December 2.16 1.14
Range of Historical
Rolling CAGRs: May-Oct 4.08 1.23
Best 1-year 108.54 56.35 Nov-Apr 13.45 8.70
Worst 1-year -24.88 -43.32
Best 3-year 45.32 32.82
Worst 3-year -1.63 -16.08
Best 5-year 38.30 28.56
Worst 5-year 1.36 -6.64
Best 10 27.33 16.67 $
est 10-year . . .
Worst 10-year ~ 10.61  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Mid Cap Value Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.86 0.64 1993 14.46 10.07 Inception 17.34 10.42
Skew -0.70 -0.78 1994 5.20 1.32 30 Year 17.79 10.66
Kurtosis 281 1.46 1995 39.24 37.59 25 Year 16.07 7.78
Max drawdown -43.51 -50.95 1996 20.81 22.96 20 Year 15.12 10.15
Up Capture 1.07 1997 52.50 33.38 15 Year 20.27 15.63
Down Capture 0.73 1998 25.74 28.57 10 Year 16.75 12.96
Alpha 7.44 1999 -4.79 21.06 5 Year 19.54 15.05
Beta 0.89 2000 22.23 -9.09 3 Year 16.12 11.49
Up Beta 0.86 2001 20.19 -11.86
Down Beta 0.95 2002 7.99 -22.10 Standard Deviation
Correlation 0.72 2003 41.05 28.69 History
Up Correlation 0.52 2004 12.96 10.88 Inception 20.22 16.20
Down Correlation  0.58 2005 19.20 491 30 Year 20.44 16.46
2006 24.22 15.79 25 Year 21.38 16.68
Positive months 246 249 2007 -2.32 5.49 20 Year 21.92 16.16
Negative months 129 126 2008 -9.48 -37.00 15 Year 21.89 15.79
Win rate 65.60 66.40 2009 19.11 26.47 10 Year 22.25 16.25
2010 23.89 15.06 5 Year 27.00 19.97
Positive quarters 92 92 2011 2.98 2.11 3 Year 21.58 18.90
Negative quarters 33 33 2012 11.84 16.00
Win rate 73.60 73.60 2013 49.56 32.39 Average Monthly
2014 7.99 13.69 Returns
Positive years 27 25 2015 3.80 1.38 January -0.33 0.53
Negative years 4 6 2016 38.26 11.96 February 1.02 -0.02
Win Rate 87.10 80.65 2017 30.94 21.83 March 1.32 1.26
2018 -8.68 -4.38 April 2.36 1.90
Positive positions 811 2019 13.40 31.49 May 1.28 0.74
Average gain 12.44 2020 13.37 18.40 June 1.31 0.21
Negative positions 439 2021 44.88 28.71 July 1.09 1.34
Average loss -90.71 2022 3.56 -18.11 August 0.65 -0.27
2023 26.84 26.29 September 0.63 -0.79
Trades 1506 2024-03 4.95 10.56 October 1.32 1.62
... per month 4.02 November 3.11 2.27
December 2.30 1.14
Range of Historical
Rolling CAGRs: May-Oct 4.95 1.23
Best 1-year 119.63 56.35 Nov-Apr 11.11 8.70
Worst 1-year -37.46 -43.32
Best 3-year 37.35 32.82
Worst 3-year -10.64 -16.08
Best 5-year 31.28 28.56
Worst 5-year -1.03 -6.64
Best 10 23.32 16.67 $
est 10-year . . .
Worst 10-year 953  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Monthly Long / Short Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.57 0.59 1996 13.29 22.96 Inception 17.28 9.91
Skew 0.42 -0.75 1997 32.01 33.38 25 Year 16.74 7.78
Kurtosis 1.57 1.24 1998 19.22 28.57 20 Year 14.66 10.15
Max drawdown -10.54 -50.95 1999 34.65 21.06 15 Year 16.89 15.63
Up Capture 0.68 2000 18.96 -9.09 10 Year 14.72 12.96
Down Capture 0.11 2001 46.36 -11.86 5 Year 16.00 15.05
Alpha 13.01 2002 20.59 -22.10 3 Year 13.77 11.49
Beta 0.39 2003 15.96 28.69
Up Beta 0.56 2004 11.73 10.88 Standard Deviation
Down Beta 0.31 2005 6.90 4.91 History
Correlation 0.58 2006 12.22 15.79 Inception 11.03 16.84
Up Correlation 0.49 2007 -0.88 5.49 25 Year 11.16 16.68
Down Correlation  0.40 2008 11.18 -37.00 20 Year 10.35 16.16
2009 23.05 26.47 15 Year 11.14 15.79
Positive months 231 223 2010 25.88 15.06 10 Year 11.65 16.25
Negative months 108 116 2011 6.19 2.11 5 Year 14.35 19.97
Win rate 68.14 65.78 2012 24.90 16.00 3 Year 13.43 18.90
2013 25.81 32.39
Positive quarters 93 82 2014 14.33 13.69 Average Monthly
Negative quarters 20 31 2015 11.45 1.38 Returns
Win rate 82.30 72.57 2016 19.23 11.96 January 1.14 0.36
2017 20.05 21.83 February 1.31 -0.11
Positive years 27 22 2018 1.49 -4.38 March 0.90 1.37
Negative years 1 6 2019 18.28 31.49 April 2.57 2.04
Win Rate 96.43 78.57 2020 18.57 18.40 May 0.45 0.53
2021 26.15 28.71 June 0.44 0.22
Positive positions 3596 2022 2.16 -18.11 July 1.59 1.27
Average gain 8.32 2023 20.47 26.29 August 1.15 -0.58
Negative positions 2999 2024-03 0.35 10.56 September 0.62 -0.91
Average loss -7.15 October 2.49 1.65
November 1.54 2.53
Trades 11219 December 1.76 1.10
... per month 33.24
May-Oct 4.25 0.53
Range of Historical Nov-Apr 11.71 8.94
Rolling CAGRs:
Best 1-year 68.13 56.35
Worst 1-year -5.58 -43.32
Best 3-year 34.73 29.70
Worst 3-year 5.73 -16.08
Best 5-year 30.58 23.00
Worst 5-year 7.25 -6.64
Best 10 21.61 16.67 $
est 10-year . . .
Worst 10-year 1256  -3.43 f? IQUANT.pro
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Mutual Fund Style Box Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.14 0.49 2001 3.14 -11.86 Inception 13.62 8.18
Skew 0.33 -0.73 2002 -4.26 -22.10 20 Year 14.28 10.15
Kurtosis 2.23 1.25 2003 31.45 28.69 15 Year 16.74 15.63
Max drawdown -14.79 -50.95 2004 16.98 10.88 10 Year 13.96 12.96
Up Capture 0.82 2005 13.13 4,91 5 Year 19.84 15.05
Down Capture 0.45 2006 10.61 15.79 3 Year 8.70 11.49
Alpha 9.02 2007 10.49 5.49
Beta 0.53 2008 -7.98 -37.00 Standard Deviation
Up Beta 0.58 2009 38.27 26.47 History
Down Beta 0.22 2010 23.61 15.06 Inception 11.91 16.68
Correlation 0.72 2011 0.64 2.11 20 Year 12.11 16.16
Up Correlation 0.54 2012 18.63 16.00 15 Year 12.85 15.79
Down Correlation  0.35 2013 33.80 32.39 10 Year 12.46 16.25
2014 1.99 13.69 5 Year 13.08 19.97
Positive months 175 184 2015 2.28 1.38 3 Year 7.40 18.90
Negative months 90 95 2016 9.94 11.96
Win rate 62.72 65.95 2017 17.25 21.83 Average Monthly
2018 -0.93 -4.38 Returns
Positive quarters 64 67 2019 23.70 31.49 January 0.64 0.04
Negative quarters 29 26 2020 52.99 18.40 February 1.50 -0.28
Win rate 68.82 72.04 2021 21.87 28.71 March 0.61 1.03
2022 -1.44 -18.11 April 1.05 2.09
Positive years 19 18 2023 11.14 26.29 May 1.37 0.55
Negative years 4 5 2024-03 9.76 10.56 June 0.87 -0.45
Win Rate 82.61 78.26 July 1.19 1.66
August 0.47 -0.11
Positive positions 194 September 0.17 -1.49
Average gain 7.96 October 0.96 1.45
Negative positions 65 November 2.69 2.58
Average loss -4.87 December 1.26 0.84
Trades 416 May-Oct 4.07 0.16
... per month 1.49 Nov-Apr 8.72 7.75
Range of Historical
Rolling CAGRs:
Best 1-year 87.79 56.35
Worst 1-year -10.62 -43.32
Best 3-year 32.12 26.07
Worst 3-year 0.95 -15.11
Best 5-year 24.58 23.00
Worst 5-year 5.90 -6.64
Best 10 1791 16.67 $
est 10-year . . .
Worst 10-year  10.76 1.30 f? IQUANT.pro
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Nasdaqg 10 Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.76 0.65 1990 23.25 -3.10 Inception 21.54 10.45
Skew -0.27 -0.72 1991 84.05 30.46 30 Year 20.01 10.66
Kurtosis 1.94 1.39 1992 21.68 7.62 25 Year 16.07 7.78
Max drawdown -52.87 -50.95 1993 12.14 10.07 20 Year 17.44 10.15
Up Capture 1.42 1994 12.55 1.32 15 Year 23.08 15.63
Down Capture 1.08 1995 69.03 37.59 10 Year 18.78 12.96
Alpha 7.03 1996 46.65 22.96 5 Year 23.49 15.05
Beta 1.28 1997 15.01 33.38 3 Year 13.28 11.49
Up Beta 1.36 1998 71.90 28.57
Down Beta 1.32 1999 86.06 21.06 Standard Deviation
Correlation 0.76 2000 -21.28 -9.09 History
Up Correlation 0.59 2001 -5.45 -11.86 Inception 28.22 16.14
Down Correlation 0.64 2002 -10.03 -22.10 30 Year 27.99 16.46
2003 56.89 28.69 25 Year 27.60 16.68
Positive months 258 271 2004 14.36 10.88 20 Year 22.28 16.16
Negative months 153 140 2005 15.18 491 15 Year 20.98 15.79
Win rate 62.77 65.94 2006 10.45 15.79 10 Year 22.61 16.25
2007 21.55 5.49 5 Year 26.40 19.97
Positive quarters 100 100 2008 -40.38 -37.00 3 Year 24.79 18.90
Negative quarters 37 37 2009 42.37 26.47
Win rate 72.99 72.99 2010 31.46 15.06 Average Monthly
2011 9.44 2.11 Returns
Positive years 28 27 2012 26.06 16.00 January 1.91 0.36
Negative years 6 7 2013 54.75 32.39 February 0.83 0.25
Win Rate 82.35 79.41 2014 17.32 13.69 March 1.74 1.24
2015 6.65 1.38 April 0.86 1.75
Positive positions 826 2016 15.43 11.96 May 2.00 1.09
Average gain 17.53 2017 31.96 21.83 June 1.13 -0.01
Negative positions 532 2018 -10.70 -4.38 July 2.48 1.47
Average loss -12.77 2019 41.47 31.49 August 1.17 -0.52
2020 56.10 18.40 September -0.06 -0.89
Trades 1030 2021 34.41 28.71 October 2.19 151
... per month 2.51 2022 -28.10 -18.11 November 3.17 2.23
2023 47.92 26.29 December 2.10 1.48
Range of Historical 2024-03 5.67 10.56
Rolling CAGRs: May-Oct 6.72 1.14
Best 1-year 121.11 56.35 Nov-Apr 12.80 8.82
Worst 1-year -49.23 -43.32
Best 3-year 66.22 32.82
Worst 3-year -14.41 -16.08
Best 5-year 57.00 28.56
Worst 5-year -0.44 -6.64
Best 10 43.37 19.49 $
est 10-year . . .
Worst 10-year 285  -3.43 f? IQUANT.pro
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Nationwide All Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.65 0.48 1999 50.66 21.06 Inception 12.46 7.91
Skew -0.46 -0.66 2000 5.06 -9.09 25 Year 12.06 7.78
Kurtosis 0.83 1.09 2001 6.10 -11.86 20 Year 12.00 10.15
Max drawdown -50.85 -50.95 2002 -20.00 -22.10 15 Year 17.54 15.63
Up Capture 1.15 2003 41.05 28.69 10 Year 14.26 12.96
Down Capture 0.98 2004 20.35 10.88 5 Year 17.61 15.05
Alpha 4.07 2005 6.96 491 3 Year 8.54 11.49
Beta 1.02 2006 11.64 15.79
Up Beta 0.96 2007 15.52 5.49 Standard Deviation
Down Beta 0.96 2008 -37.73  -37.00 History
Correlation 0.89 2009 36.75 26.47 Inception 19.30 16.65
Up Correlation 0.74 2010 19.06 15.06 25 Year 19.22 16.68
Down Correlation 0.76 2011 -0.97 211 20 Year 18.78 16.16
2012 15.72 16.00 15 Year 18.24 15.79
Positive months 184 195 2013 38.21 32.39 10 Year 17.81 16.25
Negative months 119 108 2014 8.42 13.69 5 Year 21.49 19.97
Win rate 60.73 64.36 2015 5.41 1.38 3 Year 20.03 18.90
2016 9.43 11.96
Positive quarters 73 71 2017 19.50 21.83 Average Monthly
Negative quarters 28 30 2018 -2.00 -4.38 Returns
Win rate 72.28 70.30 2019 29.32 31.49 January 0.81 -0.01
2020 48.48 18.40 February 1.06 -0.46
Positive years 20 19 2021 21.01 28.71 March 1.15 1.46
Negative years 5 6 2022 -15.81 -18.11 April 1.62 1.95
Win Rate 80.00 76.00 2023 16.78 26.29 May 0.93 0.33
2024-03 14.74 10.56 June 0.52 -0.10
Positive positions 338 July 0.87 1.34
Average gain 8.21 August 0.69 0.12
Negative positions 167 September -1.65 -1.70
Average loss -6.16 October 1.03 1.57
November 2.78 2.13
Trades 651 December 1.92 1.02
... per month 2.15
May-Oct 1.36 -0.01
Range of Historical Nov-Apr 10.38 7.66
Rolling CAGRs:
Best 1-year 87.77 56.35
Worst 1-year -43.43 -43.32
Best 3-year 32.45 26.07
Worst 3-year -14.42 -16.08
Best 5-year 26.91 23.00
Worst 5-year -4.65 -6.64
Best 10 18.79 16.67 $
est 10-year . . .
Worst 10-year 431 -343 f? IQUANT.pro
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Nationwide All Funds Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.78 0.48 1999 61.34 21.06 Inception 18.06 7.91
Skew -0.25 -0.66 2000 15.32 -9.09 25 Year 17.87 7.78
Kurtosis 1.13 1.09 2001 -6.08 -11.86 20 Year 16.88 10.15
Max drawdown -29.22 -50.95 2002 -3.61 -22.10 15 Year 19.28 15.63
Up Capture 1.19 2003 60.34 28.69 10 Year 18.08 12.96
Down Capture 0.76 2004 18.27 10.88 5 Year 2751 15.05
Alpha 10.79 2005 23.18 491 3 Year 17.08 11.49
Beta 0.83 2006 20.71 15.79
Up Beta 0.82 2007 17.17 5.49 Standard Deviation
Down Beta 0.48 2008 1815  -37.00 History
Correlation 0.62 2009 25.43 26.47 Inception 23.12 16.65
Up Correlation 0.44 2010 31.23 15.06 25 Year 23.10 16.68
Down Correlation 0.28 2011 -10.42 211 20 Year 23.35 16.16
2012 29.89 16.00 15 Year 23.74 15.79
Positive months 192 195 2013 47.51 32.39 10 Year 24.88 16.25
Negative months 111 108 2014 10.41 13.69 5 Year 29.90 19.97
Win rate 63.37 64.36 2015 -2.98 1.38 3 Year 26.90 18.90
2016 -0.02 11.96
Positive quarters 72 71 2017 22.19 21.83 Average Monthly
Negative quarters 29 30 2018 7.32 -4.38 Returns
Win rate 71.29 70.30 2019 34.68 31.49 January 1.95 -0.01
2020 51.84 18.40 February 1.84 -0.46
Positive years 18 19 2021 19.52 28.71 March 1.08 1.46
Negative years 7 6 2022 33.96 -18.11 April 1.19 1.95
Win Rate 72.00 76.00 2023 -2.77 26.29 May 1.18 0.33
2024-03 14.93 10.56 June 0.71 -0.10
Positive positions 345 July 1.84 1.34
Average gain 10.11 August 1.22 0.12
Negative positions 160 September -0.69 -1.70
Average loss -7.27 October 1.77 1.57
November 2.21 2.13
Trades 781 December 2.28 1.02
... per month 2.58
May-Oct 4.26 -0.01
Range of Historical Nov-Apr 12.32 7.66
Rolling CAGRs:
Best 1-year 115.09 56.35
Worst 1-year -24.86 -43.32
Best 3-year 53.78 26.07
Worst 3-year -4.81 -16.08
Best 5-year 34.45 23.00
Worst 5-year 4.55 -6.64
Best 10 23.89 16.67 $
est 10-year . . .
Worst 10-year 1056  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Nationwide Income Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
—Index Annual —Index Compound Annual —Index
Returns Growth
Sharpe 1.50 0.90 1999 4.13 8.69 Inception 7.03 5.13
Skew 0.64 -0.53 2000 8.34 12.16 25 Year 7.07 5.21
Kurtosis 2.22 2.33 2001 4.15 -3.93 20 Year 7.64 451
Max drawdown -7.22 -19.57 2002 7.08 22.25 15 Year 8.54 3.57
Up Capture 0.60 2003 1.30 3.28 10 Year 4.38 2.24
Down Capture -0.16 2004 0.70 10.23 5 Year 5.32 1.39
Alpha 6.01 2005 0.94 8.57 3 Year 3.29 -1.86
Beta 0.19 2006 6.45 -1.96
Up Beta 0.15 2007 8.51 9.39 Standard Deviation
Down Beta 0.11 2008 8.94 10.40 History
Correlation 0.23 2009 36.48 10.52 Inception 4.68 5.68
Up Correlation 0.11 2010 16.04 7.70 25 Year 4.69 5.70
Down Correlation  0.11 2011 9.63 5.24 20 Year 4.94 5.77
2012 14.44 1.96 15 Year 5.38 6.19
Positive months 240 195 2013 11.08 4.26 10 Year 3.95 6.69
Negative months 62 108 2014 5.76 5.11 5 Year 4.20 8.89
Win rate 79.21 64.36 2015 -4.06 -2.33 3 Year 3.96 9.38
2016 6.99 5.63
Positive quarters 85 71 2017 9.68 6.18 Average Monthly
Negative quarters 16 30 2018 -2.67 -2.11 Returns
Win rate 84.16 70.30 2019 8.59 13.80 January 1.01 0.65
2020 11.39 9.35 February 0.12 -0.00
Positive years 23 19 2021 151 -1.08 March 0.42 -0.28
Negative years 2 6 2022 2.87 -15.26 April 1.03 0.25
Win Rate 92.00 76.00 2023 3.96 8.18 May 0.19 0.64
2024-03 1.52 -0.41 June 0.19 0.59
Positive positions 316 July 1.00 0.87
Average gain 3.26 August 0.64 0.59
Negative positions 93 September 0.75 0.21
Average loss -1.94 October 0.32 0.05
November 0.43 0.76
Trades 615 December 0.72 0.70
... per month 2.03
May-Oct 2.76 2.90
Range of Historical Nov-Apr 4.04 2.13
Rolling CAGRs:
Best 1-year 43.34 22.25
Worst 1-year -7.22 -18.68
Best 3-year 22.63 12.76
Worst 3-year 0.88 -5.33
Best 5-year 17.55 8.96
Worst 5-year 2.16 -0.27
Best 10 11.78 8.45 $
est 10-year . . .
Worst 10-year 4.26 151 f? IQUANT.pro
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iIQUANT.pro Investment Models

Nationwide International Growth Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 0.48 0.16 1999 44.76 26.96 Inception 8.81 2.87
Skew -0.63 -0.74 2000 -14.45 -14.17 25 Year 8.90 2.85
Kurtosis 211 2.05 2001 -9.65 -21.45 20 Year 8.40 3.44
Max drawdown -54.22 -55.73 2002 -4.17 -15.94 15 Year 10.81 5.38
Up Capture 1.10 2003 44.38 38.59 10 Year 7.70 1.73
Down Capture 0.85 2004 23.21 20.25 5 Year 11.93 3.39
Alpha 5.93 2005 20.17 13.54 3 Year 4.97 -0.84
Beta 0.95 2006 29.49 26.34
Up Beta 0.90 2007 18.86 11.17 Standard Deviation
Down Beta 0.93 2008 -41.67  -45.25 History
Correlation 0.94 2009 33.42 39.60 Inception 18.35 18.21
Up Correlation 0.81 2010 18.28 10.01 25 Year 18.42 18.28
Down Correlation  0.90 2011 -14.90 -16.66 20 Year 18.13 18.39
2012 20.00 13.65 15 Year 16.91 17.99
Positive months 181 173 2013 19.75 12.82 10 Year 15.93 16.54
Negative months 122 130 2014 -5.41 -6.26 5 Year 19.37 19.88
Win rate 59.74 57.10 2015 -0.08 -6.90 3 Year 18.07 18.16
2016 3.05 1.67
Positive quarters 67 60 2017 29.45 24.75 Average Monthly
Negative quarters 34 41 2018 -13.98 -16.93 Returns
Win rate 66.34 59.41 2019 25.17 18.32 January 0.21 -0.73
2020 33.77 8.73 February 0.67 -0.14
Positive years 16 16 2021 8.77 6.20 March 0.49 0.38
Negative years 9 9 2022 -11.08 -18.84 April 2.27 2.42
Win Rate 64.00 64.00 2023 13.92 12.60 May -0.10 -1.34
2024-03 6.20 3.70 June 0.22 -0.21
Positive positions 330 July 1.18 0.94
Average gain 7.49 August -0.21 -0.86
Negative positions 174 September -1.24 -1.60
Average loss -6.81 October 0.25 0.58
November 2.02 1.30
Trades 331 December 2.72 2.15
... per month 1.09
May-Oct -0.16 -3.08
Range of Historical Nov-Apr 8.63 5.96
Rolling CAGRs:
Best 1-year 68.42 59.05
Worst 1-year -48.11 -49.13
Best 3-year 36.36 31.13
Worst 3-year -14.11 -19.55
Best 5-year 29.23 23.55
Worst 5-year -3.70 -7.54
Best 10 12.74 9.03 $
est 10-year . . .
Worst 10-year 268  -1.20 f? IQUANT.pro
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iIQUANT.pro Investment Models

Nationwide Large Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.70 0.48 1999 60.67 21.06 Inception 12.82 7.91
Skew -0.23 -0.66 2000 3.10 -9.09 25 Year 12.32 7.78
Kurtosis 1.08 1.09 2001 0.59 -11.86 20 Year 12.54 10.15
Max drawdown -49.85 -50.95 2002 -12.61 -22.10 15 Year 17.78 15.63
Up Capture 1.11 2003 31.10 28.69 10 Year 16.05 12.96
Down Capture 0.90 2004 15.10 10.88 5 Year 20.00 15.05
Alpha 4.88 2005 9.59 491 3 Year 10.30 11.49
Beta 0.96 2006 13.28 15.79
Up Beta 0.91 2007 17.57 5.49 Standard Deviation
Down Beta 0.89 2008 -36.70 -37.00 History
Correlation 0.87 2009 26.89 26.47 Inception 18.41 16.65
Up Correlation 0.71 2010 14.76 15.06 25 Year 18.32 16.68
Down Correlation 0.72 2011 0.45 211 20 Year 17.55 16.16
2012 16.04 16.00 15 Year 17.31 15.79
Positive months 195 195 2013 36.60 32.39 10 Year 17.65 16.25
Negative months 108 108 2014 9.62 13.69 5 Year 21.11 19.97
Win rate 64.36 64.36 2015 6.28 1.38 3 Year 19.72 18.90
2016 11.86 11.96
Positive quarters 74 71 2017 20.82 21.83 Average Monthly
Negative quarters 27 30 2018 -0.42 -4.38 Returns
Win rate 73.27 70.30 2019 31.44 31.49 January 0.43 -0.01
2020 51.14 18.40 February 1.34 -0.46
Positive years 21 19 2021 20.97 28.71 March 1.05 1.46
Negative years 4 6 2022 -12.53 -18.11 April 1.80 1.95
Win Rate 84.00 76.00 2023 17.70 26.29 May 0.84 0.33
2024-03 15.22 10.56 June 0.42 -0.10
Positive positions 332 July 1.03 1.34
Average gain 7.66 August 0.91 0.12
Negative positions 150 September -1.65 -1.70
Average loss -5.65 October 1.34 1.57
November 2.69 2.13
Trades 490 December 1.87 1.02
... per month 1.62
May-Oct 1.55 -0.01
Range of Historical Nov-Apr 10.53 7.66
Rolling CAGRs:
Best 1-year 84.83 56.35
Worst 1-year -41.41 -43.32
Best 3-year 33.94 26.07
Worst 3-year -12.28 -16.08
Best 5-year 25.64 23.00
Worst 5-year -3.50 -6.64
Best 10 20.13 16.67 $
est 10-year . . .
Worst 10-year 309 343 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture All Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.80 0.48 1999 67.44 21.06 Inception 16.44 7.91
Skew -0.06 -0.66 2000 19.94 -9.09 25 Year 16.11 7.78
Kurtosis 2.03 1.09 2001 19.92 -11.86 20 Year 12.81 10.15
Max drawdown -44.71 -50.95 2002 -2.72 -22.10 15 Year 17.48 15.63
Up Capture 1.16 2003 67.10 28.69 10 Year 13.78 12.96
Down Capture 0.79 2004 20.24 10.88 5 Year 17.53 15.05
Alpha 8.44 2005 10.18 491 3 Year 8.23 11.49
Beta 0.93 2006 7.88 15.79
Up Beta 0.93 2007 21.36 5.49 Standard Deviation
Down Beta 0.88 2008 3477  -37.00 History
Correlation 0.76 2009 43.11 26.47 Inception 20.52 16.65
Up Correlation 0.59 2010 30.79 15.06 25 Year 20.40 16.68
Down Correlation  0.56 2011 -3.30 211 20 Year 19.22 16.16
2012 17.27 16.00 15 Year 19.14 15.79
Positive months 194 195 2013 33.94 32.39 10 Year 19.54 16.25
Negative months 109 108 2014 4.59 13.69 5 Year 24.22 19.97
Win rate 64.03 64.36 2015 -2.98 1.38 3 Year 21.08 18.90
2016 10.56 11.96
Positive quarters 71 71 2017 20.58 21.83 Average Monthly
Negative quarters 30 30 2018 6.84 -4.38 Returns
Win rate 70.30 70.30 2019 24.09 31.49 January 0.62 -0.01
2020 59.04 18.40 February 1.79 -0.46
Positive years 20 19 2021 8.60 28.71 March 0.62 1.46
Negative years 5 6 2022 -9.28 -18.11 April 1.83 1.95
Win Rate 80.00 76.00 2023 15.11 26.29 May 1.49 0.33
2024-03 14.54 10.56 June 0.84 -0.10
Positive positions 349 July 0.59 1.34
Average gain 9.41 August 1.11 0.12
Negative positions 156 September -0.70 -1.70
Average loss -7.01 October 1.32 1.57
November 3.49 2.13
Trades 791 December 2.23 1.02
... per month 2.61
May-Oct 3.33 -0.01
Range of Historical Nov-Apr 11.92 7.66
Rolling CAGRs:
Best 1-year 118.69 56.35
Worst 1-year -35.73 -43.32
Best 3-year 34.71 26.07
Worst 3-year -10.96 -16.08
Best 5-year 33.42 23.00
Worst 5-year -1.90 -6.64
Best 10 18.47 16.67 $
est 10-year . . .
Worst 10-year 819  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture Alternative Fund Momentum Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.66 0.48 1999 13.25 21.06 Inception 7.02 7.91
Skew 0.05 -0.66 2000 13.78 -9.09 25 Year 6.98 7.78
Kurtosis 1.43 1.09 2001 -0.12 -11.86 20 Year 6.95 10.15
Max drawdown -6.82 -50.95 2002 1.58 -22.10 15 Year 6.79 15.63
Up Capture 0.32 2003 9.14 28.69 10 Year 6.07 12.96
Down Capture 0.06 2004 7.21 10.88 5 Year 9.33 15.05
Alpha 5.83 2005 6.18 491 3 Year 10.75 11.49
Beta 0.15 2006 13.22 15.79
Up Beta 0.17 2007 9.17 5.49 Standard Deviation
Down Beta 0.03 2008 2.73  -37.00 History
Correlation 0.55 2009 16.87 26.47 Inception 4.22 16.65
Up Correlation 0.43 2010 6.69 15.06 25 Year 4.24 16.68
Down Correlation  0.08 2011 2.21 211 20 Year 4.42 16.16
2012 4.07 16.00 15 Year 4.36 15.79
Positive months 221 195 2013 11.58 32.39 10 Year 4.38 16.25
Negative months 82 108 2014 4.42 13.69 5 Year 4.99 19.97
Win rate 72.94 64.36 2015 3.22 1.38 3 Year 5.87 18.90
2016 4.44 11.96
Positive quarters 81 71 2017 7.59 21.83 Average Monthly
Negative quarters 20 30 2018 -6.01 -4.38 Returns
Win rate 80.20 70.30 2019 7.04 31.49 January 0.71 -0.01
2020 7.45 18.40 February 0.41 -0.46
Positive years 23 19 2021 4.60 28.71 March 0.82 1.46
Negative years 2 6 2022 13.47 -18.11 April 0.99 1.95
Win Rate 92.00 76.00 2023 14.01 26.29 May 0.40 0.33
2024-03 2.43 10.56 June 0.15 -0.10
Positive positions 321 July 0.37 1.34
Average gain 2.86 August 0.61 0.12
Negative positions 81 September -0.03 -1.70
Average loss -2.54 October 0.67 1.57
November 0.76 2.13
Trades 216 December 0.89 1.02
... per month 0.71
May-Oct 1.51 -0.01
Range of Historical Nov-Apr 5.26 7.66
Rolling CAGRs:
Best 1-year 21.09 56.35
Worst 1-year -6.54 -43.32
Best 3-year 11.27 26.07
Worst 3-year 1.02 -16.08
Best 5-year 10.26 23.00
Worst 5-year 2.57 -6.64
Best 10 8.06 16.67 $
est 10-year . . .
Worst 10-year 429 343 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture Income Model

Model U.S. Credit Model U.S. Credit Model U.S. Credit
—Index Annual —Index Compound Annual —Index
Returns Growth
Sharpe 1.76 0.90 1999 -0.61 8.69 Inception 7.57 5.13
Skew 0.02 -0.53 2000 9.59 12.16 25 Year 7.72 5.21
Kurtosis 2.09 2.33 2001 2.55 -3.93 20 Year 7.54 451
Max drawdown -4.93 -19.57 2002 7.33 22.25 15 Year 8.10 3.57
Up Capture 0.60 2003 20.77 3.28 10 Year 5.10 2.24
Down Capture -0.25 2004 9.25 10.23 5 Year 5.00 1.39
Alpha 6.63 2005 4.88 8.57 3 Year 3.69 -1.86
Beta 0.18 2006 7.35 -1.96
Up Beta 0.17 2007 8.11 9.39 Standard Deviation
Down Beta 0.12 2008 2.99 10.40 History
Correlation 0.23 2009 28.14 10.52 Inception 4.30 5.68
Up Correlation 0.14 2010 14.64 7.70 25 Year 4.27 5.70
Down Correlation  0.12 2011 10.29 5.24 20 Year 4.30 5.77
2012 11.21 1.96 15 Year 4.50 6.19
Positive months 228 195 2013 7.00 4.26 10 Year 3.50 6.69
Negative months 75 108 2014 6.84 5.11 5 Year 412 8.89
Win rate 75.25 64.36 2015 1.43 -2.33 3 Year 4.18 9.38
2016 7.25 5.63
Positive quarters 82 71 2017 7.24 6.18 Average Monthly
Negative quarters 19 30 2018 1.38 -2.11 Returns
Win rate 81.19 70.30 2019 7.77 13.80 January 0.90 0.65
2020 7.60 9.35 February 0.22 -0.00
Positive years 23 19 2021 4.71 -1.08 March 0.46 -0.28
Negative years 2 6 2022 -2.92 -15.26 April 0.83 0.25
Win Rate 92.00 76.00 2023 7.36 8.18 May 0.09 0.64
2024-03 3.32 -0.41 June 0.36 0.59
Positive positions 410 July 1.02 0.87
Average gain 2.65 August 0.81 0.59
Negative positions 95 September 0.74 0.21
Average loss -1.77 October 0.47 0.05
November 0.42 0.76
Trades 873 December 0.99 0.70
... per month 2.89
May-Oct 3.02 2.90
Range of Historical Nov-Apr 4.29 2.13
Rolling CAGRs:
Best 1-year 37.54 22.25
Worst 1-year -4.09 -18.68
Best 3-year 19.43 12.76
Worst 3-year 1.40 -5.33
Best 5-year 14.43 8.96
Worst 5-year 3.23 -0.27
Best 10 11.62 8.45 $
est 10-year . . .
Worst 10-year 450 151 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture International Growth Model

Model MSCI ACWI Model MSCI ACWI Model MSCI ACWI
—EeXxUSA Annual —EeXUSA Compound Annual —exUSA
Returns Growth
Sharpe 0.78 0.16 1999 78.60 26.96 Inception 16.41 2.87
Skew -0.39 -0.74 2000 -0.88 -14.17 25 Year 16.22 2.85
Kurtosis 1.62 2.05 2001 5.80 -21.45 20 Year 14.36 3.44
Max drawdown -58.20 -55.73 2002 -4.15 -15.94 15 Year 16.84 5.38
Up Capture 1.30 2003 59.03 38.59 10 Year 12.93 1.73
Down Capture 0.74 2004 24.73 20.25 5 Year 17.81 3.39
Alpha 13.24 2005 41.99 13.54 3 Year 5.92 -0.84
Beta 0.97 2006 35.08 26.34
Up Beta 0.96 2007 35.23 11.17 Standard Deviation
Down Beta 0.92 2008 4851  -45.25 History
Correlation 0.85 2009 68.02 39.60 Inception 21.00 18.21
Up Correlation 0.65 2010 29.32 10.01 25 Year 21.07 18.28
Down Correlation 0.76 2011 -8.82 -16.66 20 Year 20.47 18.39
2012 11.25 13.65 15 Year 17.85 17.99
Positive months 186 173 2013 30.93 12.82 10 Year 17.44 16.54
Negative months 117 130 2014 1.94 -6.26 5 Year 21.22 19.88
Win rate 61.39 57.10 2015 -1.02 -6.90 3 Year 18.42 18.16
2016 9.14 1.67
Positive quarters 71 60 2017 32.83 24.75 Average Monthly
Negative quarters 30 41 2018 -9.22 -16.93 Returns
Win rate 70.30 59.41 2019 22.69 18.32 January 1.25 -0.73
2020 75.61 8.73 February 1.50 -0.14
Positive years 18 16 2021 3.93 6.20 March 0.51 0.38
Negative years 7 9 2022 -10.51 -18.84 April 1.92 2.42
Win Rate 72.00 64.00 2023 10.63 12.60 May 0.59 -1.34
2024-03 14.75 3.70 June 0.55 -0.21
Positive positions 347 July 1.79 0.94
Average gain 10.10 August 0.68 -0.86
Negative positions 157 September -0.50 -1.60
Average loss -7.91 October 1.44 0.58
November 2.94 1.30
Trades 615 December 2.55 2.15
... per month 2.03
May-Oct 3.11 -3.08
Range of Historical Nov-Apr 12.11 5.96
Rolling CAGRs:
Best 1-year 102.59 59.05
Worst 1-year -51.94 -49.13
Best 3-year 48.76 31.13
Worst 3-year -9.61 -19.55
Best 5-year 42.47 23.55
Worst 5-year -0.24 -7.54
Best 10 20.33 9.03 $
est 10-year . . .
Worst 10-year 690  -1.20 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture Large Cap Growth Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.80 0.48 1999 67.99 21.06 Inception 14.86 7.91
Skew -0.00 -0.66 2000 6.47 -9.09 25 Year 14.35 7.78
Kurtosis 1.17 1.09 2001 11.13 -11.86 20 Year 14.03 10.15
Max drawdown -41.84 -50.95 2002 -19.73 -22.10 15 Year 18.71 15.63
Up Capture 1.14 2003 42.95 28.69 10 Year 16.70 12.96
Down Capture 0.84 2004 13.56 10.88 5 Year 21.99 15.05
Alpha 6.90 2005 12.17 491 3 Year 12.85 11.49
Beta 0.94 2006 11.89 15.79
Up Beta 0.94 2007 21.12 5.49 Standard Deviation
Down Beta 0.85 2008 3240  -37.00 History
Correlation 0.85 2009 40.73 26.47 Inception 18.46 16.65
Up Correlation 0.72 2010 20.21 15.06 25 Year 18.32 16.68
Down Correlation 0.66 2011 2.92 211 20 Year 16.65 16.16
2012 13.86 16.00 15 Year 16.86 15.79
Positive months 192 195 2013 33.55 32.39 10 Year 17.38 16.25
Negative months 111 108 2014 6.11 13.69 5 Year 20.84 19.97
Win rate 63.37 64.36 2015 5.04 1.38 3 Year 18.79 18.90
2016 7.59 11.96
Positive quarters 71 71 2017 24.30 21.83 Average Monthly
Negative quarters 30 30 2018 2.32 -4.38 Returns
Win rate 70.30 70.30 2019 29.88 31.49 January 0.96 -0.01
2020 52.05 18.40 February 1.55 -0.46
Positive years 22 19 2021 21.53 28.71 March 0.96 1.46
Negative years 3 6 2022 -14.71 -18.11 April 1.87 1.95
Win Rate 88.00 76.00 2023 30.34 26.29 May 1.14 0.33
2024-03 15.17 10.56 June 0.31 -0.10
Positive positions 341 July 1.28 1.34
Average gain 8.37 August 1.00 0.12
Negative positions 164 September -1.89 -1.70
Average loss -5.26 October 1.81 1.57
November 3.15 2.13
Trades 729 December 1.73 1.02
... per month 2.41
May-Oct 1.84 -0.01
Range of Historical Nov-Apr 12.01 7.66
Rolling CAGRs:
Best 1-year 98.66 56.35
Worst 1-year -32.87 -43.32
Best 3-year 33.88 26.07
Worst 3-year -8.67 -16.08
Best 5-year 26.25 23.00
Worst 5-year -0.32 -6.64
Best 10 18.89 16.67 $
est 10-year . . .
Worst 10-year 627  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture ROROSector Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.47 0.48 1999 25.91 21.06 Inception 15.48 7.91
Skew 0.04 -0.66 2000 -1.72 -9.09 25 Year 15.37 7.78
Kurtosis 0.97 1.09 2001 8.40 -11.86 20 Year 15.44 10.15
Max drawdown -12.29 -50.95 2002 13.61 -22.10 15 Year 16.55 15.63
Up Capture 0.81 2003 36.48 28.69 10 Year 14.84 12.96
Down Capture 0.33 2004 20.38 10.88 5 Year 18.34 15.05
Alpha 11.41 2005 9.44 491 3 Year 9.68 11.49
Beta 0.47 2006 24.83 15.79
Up Beta 0.54 2007 13.89 5.49 Standard Deviation
Down Beta 0.18 2008 -1.86  -37.00 History
Correlation 0.73 2009 35.71 26.47 Inception 10.55 16.65
Up Correlation 0.58 2010 19.97 15.06 25 Year 10.57 16.68
Down Correlation 0.28 2011 5.75 211 20 Year 10.91 16.16
2012 18.04 16.00 15 Year 11.43 15.79
Positive months 191 195 2013 23.48 32.39 10 Year 11.41 16.25
Negative months 97 108 2014 9.98 13.69 5 Year 14.09 19.97
Win rate 63.04 64.36 2015 6.30 1.38 3 Year 13.22 18.90
2016 8.50 11.96
Positive quarters 81 71 2017 18.98 21.83 Average Monthly
Negative quarters 18 30 2018 1.99 -4.38 Returns
Win rate 80.20 70.30 2019 26.77 31.49 January 1.27 -0.01
2020 35.23 18.40 February 1.17 -0.46
Positive years 23 19 2021 24.99 28.71 March 1.16 1.46
Negative years 2 6 2022 1.21 -18.11 April 1.35 1.95
Win Rate 92.00 76.00 2023 14.28 26.29 May 1.14 0.33
2024-03 3.46 10.56 June 0.74 -0.10
Positive positions 205 July 1.68 1.34
Average gain 8.93 August 0.81 0.12
Negative positions 60 September 0.08 -1.70
Average loss -4.46 October 1.38 1.57
November 2.39 2.13
Trades 366 December 1.23 1.02
... per month 1.21
May-Oct 4.44 -0.01
Range of Historical Nov-Apr 9.95 7.66
Rolling CAGRs:
Best 1-year 66.37 56.35
Worst 1-year -4.29 -43.32
Best 3-year 28.92 26.07
Worst 3-year 5.24 -16.08
Best 5-year 22.53 23.00
Worst 5-year 9.01 -6.64
Best 10 18.68 16.67 $
est 10-year . . .
Worst 10-year  12.24  -3.43 f? IQUANT.pro
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iIQUANT.pro Investment Models

Open Architecture Style Box Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.25 0.48 1999 19.42 21.06 Inception 15.42 7.91
Skew 0.48 -0.66 2000 12.30 -9.09 25 Year 15.40 7.78
Kurtosis 2.60 1.09 2001 6.99 -11.86 20 Year 15.42 10.15
Max drawdown -13.83 -50.95 2002 0.68 -22.10 15 Year 18.24 15.63
Up Capture 0.82 2003 44.36 28.69 10 Year 17.04 12.96
Down Capture 0.35 2004 4.08 10.88 5 Year 24.14 15.05
Alpha 10.86 2005 18.08 491 3 Year 15.06 11.49
Beta 0.53 2006 5.65 15.79
Up Beta 0.71 2007 12.66 5.49 Standard Deviation
Down Beta 0.26 2008 -0.90 -37.00 History
Correlation 0.70 2009 34.33 26.47 Inception 12.32 16.65
Up Correlation 0.60 2010 21.03 15.06 25 Year 12.31 16.68
Down Correlation  0.35 2011 551 211 20 Year 12.79 16.16
2012 10.61 16.00 15 Year 14.15 15.79
Positive months 183 195 2013 32.97 32.39 10 Year 14.81 16.25
Negative months 102 108 2014 5.09 13.69 5 Year 18.11 19.97
Win rate 60.40 64.36 2015 4.00 1.38 3 Year 14.88 18.90
2016 21.80 11.96
Positive quarters 76 71 2017 15.75 21.83 Average Monthly
Negative quarters 23 30 2018 -4.90 -4.38 Returns
Win rate 75.25 70.30 2019 22.92 31.49 January 1.64 -0.01
2020 55.33 18.40 February 1.32 -0.46
Positive years 22 19 2021 24.34 28.71 March 0.95 1.46
Negative years 3 6 2022 -1.55 -18.11 April 1.92 1.95
Win Rate 88.00 76.00 2023 32,51 26.29 May 1.02 0.33
2024-03 8.06 10.56 June 1.04 -0.10
Positive positions 186 July 1.54 1.34
Average gain 9.98 August 0.58 0.12
Negative positions 52 September 0.02 -1.70
Average loss -4.50 October 0.47 1.57
November 2.50 2.13
Trades 404 December 1.33 1.02
... per month 1.34
May-Oct 4.20 -0.01
Range of Historical Nov-Apr 10.14 7.66
Rolling CAGRs:
Best 1-year 106.22 56.35
Worst 1-year -9.02 -43.32
Best 3-year 33.40 26.07
Worst 3-year 2.72 -16.08
Best 5-year 25.37 23.00
Worst 5-year 7.03 -6.64
Best 10 18.27 16.67 $
est 10-year . . .
Worst 10-year  10.24  -3.43 f? IQUANT.pro
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RSoP Portfolio

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.49 0.48 1999 30.68 21.06 Inception 18.88 7.91
Skew -0.08 -0.66 2000 16.46 -9.09 25 Year 19.12 7.78
Kurtosis 0.83 1.09 2001 20.18 -11.86 20 Year 16.68 10.15
Max drawdown -18.28 -50.95 2002 20.50 -22.10 15 Year 19.17 15.63
Up Capture 0.97 2003 52.24 28.69 10 Year 15.82 12.96
Down Capture 0.40 2004 25.05 10.88 5 Year 18.01 15.05
Alpha 13.58 2005 8.93 491 3 Year 9.51 11.49
Beta 0.60 2006 21.30 15.79
Up Beta 0.58 2007 13.74 5.49 Standard Deviation
Down Beta 0.46 2008 -9.88  -37.00 History
Correlation 0.77 2009 34.56 26.47 Inception 12.66 16.65
Up Correlation 0.55 2010 37.34 15.06 25 Year 12.67 16.68
Down Correlation 0.57 2011 14.01 211 20 Year 12.35 16.16
2012 8.64 16.00 15 Year 12.21 15.79
Positive months 205 195 2013 35.23 32.39 10 Year 11.96 16.25
Negative months 97 108 2014 16.60 13.69 5 Year 13.70 19.97
Win rate 67.66 64.36 2015 4.03 1.38 3 Year 12.63 18.90
2016 21.39 11.96
Positive quarters 72 71 2017 16.91 21.83 Average Monthly
Negative quarters 29 30 2018 3.71 -4.38 Returns
Win rate 71.29 70.30 2019 29.86 31.49 January 0.37 -0.01
2020 28.64 18.40 February 1.29 -0.46
Positive years 23 19 2021 35.61 28.71 March 1.54 1.46
Negative years 2 6 2022 -0.84 -18.11 April 1.62 1.95
Win Rate 92.00 76.00 2023 5.37 26.29 May 0.88 0.33
2024-03 6.04 10.56 June 0.90 -0.10
Positive positions 2901 July 1.61 1.34
Average gain 13.08 August 1.37 0.12
Negative positions 1607 September 0.21 -1.70
Average loss -9.61 October 1.85 1.57
November 3.61 2.13
Trades 5279 December 2.08 1.02
... per month 17.45
May-Oct 4.97 -0.01
Range of Historical Nov-Apr 12.37 7.66
Rolling CAGRs:
Best 1-year 63.14 56.35
Worst 1-year -18.28 -43.32
Best 3-year 34.69 26.07
Worst 3-year 2.96 -16.08
Best 5-year 29.85 23.00
Worst 5-year 9.49 -6.64
Best 10 22.74 16.67 $
est 10-year . . .
Worst 10-year 1541  -3.43 f? IQUANT.pro
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Recession 10 Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.23 0.56 1997 48.13 33.38 Inception 17.44 9.46
Skew -0.34 -0.74 1998 27.44 28.57 25 Year 16.24 7.78
Kurtosis 0.55 1.19 1999 10.39 21.06 20 Year 15.97 10.15
Max drawdown -24.26 -50.95 2000 47.24 -9.09 15 Year 20.21 15.63
Up Capture 0.77 2001 14.24 -11.86 10 Year 14.63 12.96
Down Capture 0.24 2002 -6.57 -22.10 5 Year 16.99 15.05
Alpha 12.35 2003 18.07 28.69 3 Year 15.22 11.49
Beta 0.49 2004 11.31 10.88
Up Beta 0.65 2005 15.56 491 Standard Deviation
Down Beta 0.37 2006 4.93 15.79 History
Correlation 0.58 2007 24.29 5.49 Inception 14.17 17.01
Up Correlation 0.50 2008 -18.32 -37.00 25 Year 14.13 16.68
Down Correlation 0.32 2009 41.75 26.47 20 Year 13.44 16.16
2010 20.53 15.06 15 Year 13.04 15.79
Positive months 212 213 2011 14.48 2.11 10 Year 13.00 16.25
Negative months 115 114 2012 19.53 16.00 5 Year 14.42 19.97
Win rate 64.83 65.14 2013 38.33 32.39 3 Year 15.01 18.90
2014 36.55 13.69
Positive quarters 77 78 2015 10.23 1.38 Average Monthly
Negative quarters 32 31 2016 8.78 11.96 Returns
Win rate 70.64 71.56 2017 27.97 21.83 January 1.08 0.25
2018 0.31 -4.38 February 1.43 -0.15
Positive years 24 21 2019 19.73 31.49 March 1.85 1.39
Negative years 3 6 2020 15.34 18.40 April 2.39 2.06
Win Rate 88.89 77.78 2021 27.44 28.71 May 0.27 0.46
2022 15.55 -18.11 June 0.28 0.22
Positive positions 699 2023 -3.91 26.29 July 1.51 1.49
Average gain 11.58 2024-03 13.39 10.56 August 1.20 -0.68
Negative positions 386 September -0.11 -1.15
Average loss -8.18 October 1.17 1.61
November 291 2.35
Trades 1462 December 2.08 1.21
... per month 4.48
May-Oct 3.15 0.33
Range of Historical Nov-Apr 12.91 8.73
Rolling CAGRs:
Best 1-year 60.69 56.35
Worst 1-year -20.40 -43.32
Best 3-year 32.00 27.56
Worst 3-year -2.43 -16.08
Best 5-year 32.21 23.00
Worst 5-year 4.10 -6.64
Best 10 22.30 16.67 $
est 10-year . . .
Worst 10-year 1020 -3.43 f? IQUANT.pro
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Risk On / Risk Off ETF Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.23 0.51 1998 22.54 28.57 Inception 11.32 8.64
Skew -0.62 -0.74 1999 11.72 21.06 25 Year 10.94 7.78
Kurtosis 1.59 1.27 2000 4.69 -9.09 20 Year 10.67 10.15
Max drawdown -22.52 -50.95 2001 14.61 -11.86 15 Year 11.54 15.63
Up Capture 0.65 2002 5.60 -22.10 10 Year 7.59 12.96
Down Capture 0.34 2003 23.46 28.69 5 Year 4.53 15.05
Alpha 7.60 2004 16.69 10.88 3 Year 0.26 11.49
Beta 0.41 2005 0.49 491
Up Beta 0.38 2006 18.63 15.79 Standard Deviation
Down Beta 0.23 2007 6.69 5.49 History
Correlation 0.74 2008 5.97 -37.00 Inception 9.20 16.99
Up Correlation 0.54 2009 15.01 26.47 25 Year 9.33 16.68
Down Correlation  0.36 2010 27.13 15.06 20 Year 9.76 16.16
2011 7.89 2.11 15 Year 10.16 15.79
Positive months 217 204 2012 14.09 16.00 10 Year 10.90 16.25
Negative months 98 111 2013 27.57 32.39 5 Year 13.06 19.97
Win rate 68.89 64.76 2014 17.19 13.69 3 Year 12.31 18.90
2015 3.06 1.38
Positive quarters 81 74 2016 17.20 11.96 Average Monthly
Negative quarters 24 31 2017 19.40 21.83 Returns
Win rate 77.14 70.48 2018 -4.17 -4.38 January 0.59 0.03
2019 19.18 31.49 February 0.53 -0.18
Positive years 24 20 2020 3.65 18.40 March 0.87 1.59
Negative years 2 6 2021 16.09 28.71 April 1.15 1.92
Win Rate 92.31 76.92 2022 -18.65 -18.11 May 0.44 0.25
2023 6.06 26.29 June 0.33 0.06
Positive positions 2662 2024-03 7.62 10.56 July 1.11 1.25
Average gain 3.61 August 0.69 -0.49
Negative positions 1498 September 0.30 -1.40
Average loss -3.16 October 0.76 1.81
November 2.40 2.27
Trades 1874 December 1.58 1.20
... per month 5.98
May-Oct 2.86 -0.33
Range of Historical Nov-Apr 7.88 8.64
Rolling CAGRs:
Best 1-year 33.78 56.35
Worst 1-year -18.65 -43.32
Best 3-year 22.49 26.07
Worst 3-year -0.82 -16.08
Best 5-year 20.99 23.00
Worst 5-year 0.77 -6.64
Best 10 16.33 16.67 $
est 10-year . . .
Worst 10-year 670  -3.43 f? IQUANT.pro
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Risk On / Risk Off Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.56 0.72 1980 21.82 32.44 Inception 17.69 12.02
Skew -0.31 -0.85 1981 10.65 -4.95 40 Year 17.35 11.67
Kurtosis 0.92 2.73 1982 36.48 21.55 30 Year 15.39 10.66
Max drawdown -22.62 -50.95 1983 22.29 22.55 25 Year 12.78 7.78
Up Capture 0.78 1984 13.68 6.25 20 Year 12.06 10.15
Down Capture 0.28 1985 47.04 31.74 15 Year 12.67 15.63
Alpha 11.70 1986 25.60 18.67 10 Year 9.05 12.96
Beta 0.46 1987 19.09 5.25 5 Year 5.16 15.05
Up Beta 0.50 1988 15.82 16.62 3 Year 3.98 11.49
Down Beta 0.25 1989 30.70 31.68
Correlation 0.66 1990 6.25 -3.10 Standard Deviation
Up Correlation 0.52 1991 46.07 30.46 History
Down Correlation  0.32 1992 16.17 7.62 Inception 11.32 16.58
1993 25.47 10.07 40 Year 11.16 16.64
Positive months 373 347 1994 4.62 1.32 30 Year 10.28 16.46
Negative months 158 183 1995 50.19 37.59 25 Year 10.06 16.68
Win rate 70.24 65.35 1996 21.42 22.96 20 Year 10.55 16.16
1997 34.61 33.38 15 Year 11.00 15.79
Positive quarters 142 129 1998 32.66 28.57 10 Year 11.42 16.25
Negative quarters 35 48 1999 13.91 21.06 5 Year 13.73 19.97
Win rate 80.23 72.88 2000 21.92 -9.09 3 Year 13.76 18.90
2001 14.51 -11.86
Positive years 43 36 2002 12.98 -22.10 Average Monthly
Negative years 1 8 2003 16.61 28.69 Returns
Win Rate 97.73 81.82 2004 14.55 10.88 January 1.39 1.06
2005 4.55 491 February 1.34 0.39
Positive positions 7963 2006 17.25 15.79 March 1.36 1.10
Average gain 6.48 2007 5.21 5.49 April 1.55 1.80
Negative positions 5140 2008 15.11 -37.00 May 1.23 1.11
Average loss -5.19 2009 10.95 26.47 June 1.35 0.42
2010 28.63 15.06 July 1.32 1.32
Trades 7007 2011 17.05 211 August 0.74 0.21
... per month 13.23 2012 16.46 16.00 September 0.46 -0.91
2013 22.73 32.39 October 1.45 1.25
Range of Historical 2014 13.86 13.69 November 2.16 2.18
Rolling CAGRs: 2015 6.55 1.38 December 1.95 1.41
Best 1-year 64.79 61.18 2016 17.98 11.96
Worst 1-year -19.37 -43.32 2017 17.90 21.83 May-Oct 5.09 2.16
2018 2.49 -4.38 Nov-Apr 11.19 9.20
Best 3-year 36.05 33.30 2019 20.01 31.49
Worst 3-year -2.14 -16.08 2020 0.59 18.40
2021 15.54 28.71
Best 5-year 33.39 29.63 2022 -19.37 -18.11
Worst 5-year 0.90 -6.64 2023 10.93 26.29
2024-03 11.89 10.56 *
Best 10-year 27.25 19.49 -
Worst 10-year 747 343 f? IQUANT.pro
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S&P 500 Defensive Sector Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.83 0.48 1999 1.79 21.06 Inception 14.71 7.91
Skew -0.29 -0.66 2000 62.59 -9.09 25 Year 14.93 7.78
Kurtosis 1.61 1.09 2001 -6.71 -11.86 20 Year 14.77 10.15
Max drawdown -44.31 -50.95 2002 -11.89 -22.10 15 Year 18.99 15.63
Up Capture 0.98 2003 43.48 28.69 10 Year 11.64 12.96
Down Capture 0.62 2004 23.72 10.88 5 Year 11.31 15.05
Alpha 7.89 2005 26.24 491 3 Year 6.17 11.49
Beta 0.81 2006 11.82 15.79
Up Beta 0.90 2007 6.43 5.49 Standard Deviation
Down Beta 0.78 2008 2837  -37.00 History
Correlation 0.75 2009 58.87 26.47 Inception 17.81 16.65
Up Correlation 0.63 2010 6.80 15.06 25 Year 17.83 16.68
Down Correlation  0.56 2011 9.82 211 20 Year 17.28 16.16
2012 21.57 16.00 15 Year 16.99 15.79
Positive months 200 195 2013 61.95 32.39 10 Year 16.04 16.25
Negative months 103 108 2014 34.23 13.69 5 Year 19.21 19.97
Win rate 66.01 64.36 2015 10.78 1.38 3 Year 18.29 18.90
2016 11.41 11.96
Positive quarters 72 71 2017 20.59 21.83 Average Monthly
Negative quarters 29 30 2018 -9.75 -4.38 Returns
Win rate 71.29 70.30 2019 24.22 31.49 January 0.48 -0.01
2020 11.33 18.40 February -0.50 -0.46
Positive years 20 19 2021 23.76 28.71 March 1.61 1.46
Negative years 5 6 2022 -4.28 -18.11 April 3.19 1.95
Win Rate 80.00 76.00 2023 6.36 26.29 May 1.30 0.33
2024-03 6.86 10.56 June -0.18 -0.10
Positive positions 364 July 1.50 1.34
Average gain 30.82 August 1.02 0.12
Negative positions 135 September -0.57 -1.70
Average loss -21.04 October 1.24 1.57
November 2.23 2.13
Trades 552 December 2.48 1.02
... per month 1.84
May-Oct 3.07 -0.01
Range of Historical Nov-Apr 10.73 7.66
Rolling CAGRs:
Best 1-year 92.03 56.35
Worst 1-year -36.67 -43.32
Best 3-year 41.73 26.07
Worst 3-year -12.23 -16.08
Best 5-year 37.45 23.00
Worst 5-year 0.92 -6.64
Best 10 24.23 16.67 $
est 10-year . . .
Worst 10-year 808  -3.43 f? IQUANT.pro
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S&P 500 Efficiency Model

Model  S&P 500
Sharpe 0.77 0.48
Skew -0.41 -0.66
Kurtosis 0.56 1.09
Max drawdown -42.82 -50.95
Up Capture 1.17
Down Capture 0.89
Alpha 6.11
Beta 1.01
Up Beta 1.02
Down Beta 0.98
Correlation 0.89
Up Correlation 0.79
Down Correlation  0.75
Positive months 193 195
Negative months 110 108
Win rate 63.70 64.36
Positive quarters 73 71
Negative quarters 28 30
Win rate 72.28 70.30
Positive years 19 19
Negative years 6 6
Win Rate 76.00 76.00
Positive positions 345
Average gain 34.08
Negative positions 155
Average loss -22.58
Trades 810
... per month 2.70
Range of Historical
Rolling CAGRs:
Best 1-year 76.81 56.35
Worst 1-year -36.52 -43.32
Best 3-year 32.46 26.07
Worst 3-year -14.67 -16.08
Best 5-year 29.26 23.00
Worst 5-year -2.79 -6.64
Best 10-year 23.19 16.67
Worst 10-year 4.52 -3.43

Annual
Returns
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
48.10 21.06
3.48 -9.09
-0.03 -11.86
-17.99 -22.10
48.18 28.69
23.68 10.88
18.65 491
4.14 15.79
1.28 5.49
-35.95 -37.00
46.29 26.47
26.94 15.06
-0.20 211
21.66 16.00
44.17 32.39
19.53 13.69
9.64 1.38
16.12 11.96
35.84 21.83
-1.71 -4.38
29.92 31.49
30.47 18.40
25.73 28.71
-10.09 -18.11
22.14 26.29
8.99 10.56

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
14.58 7.91
14.21 7.78
14.78 10.15
20.49 15.63
17.88 12.96
17.86 15.05
12.42 11.49
19.04 16.65
18.96 16.68
17.96 16.16
17.23 15.79
17.40 16.25
20.79 19.97
18.46 18.90
0.05 -0.01
0.48 -0.46
1.82 1.46
2.15 1.95
1.21 0.33
0.58 -0.10
1.63 1.34
0.42 0.12
-1.59 -1.70
2.28 1.57
3.07 2.13
1.56 1.02
2.25 -0.01
11.40 7.66
- iIQUANT.pro
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S&P SMid Cap Efficiency Model

Model  S&P 500
Sharpe 0.85 0.48
Skew -0.87 -0.66
Kurtosis 3.00 1.09
Max drawdown -44.44 -50.95
Up Capture 0.98
Down Capture 0.63
Alpha 7.65
Beta 0.80
Up Beta 0.81
Down Beta 0.82
Correlation 0.79
Up Correlation 0.65
Down Correlation  0.61
Positive months 196 195
Negative months 107 108
Win rate 64.69 64.36
Positive quarters 72 71
Negative quarters 29 30
Win rate 71.29 70.30
Positive years 21 19
Negative years 4 6
Win Rate 84.00 76.00
Positive positions 351
Average gain 30.57
Negative positions 147
Average loss -18.79
Trades 644
... per month 2.14
Range of Historical
Rolling CAGRs:
Best 1-year 80.20 56.35
Worst 1-year -37.54 -43.32
Best 3-year 33.17 26.07
Worst 3-year -11.95 -16.08
Best 5-year 30.72 23.00
Worst 5-year -1.88 -6.64
Best 10-year 21.39 16.67
Worst 10-year 7.31 -3.43

Annual
Returns
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
15.96 21.06
8.78 -9.09
25.46 -11.86
-2.77 -22.10
29.42 28.69
28.49 10.88
3.69 491
8.76 15.79
15.00 5.49
-28.74 -37.00
26.95 26.47
30.63 15.06
5.00 211
21.57 16.00
38.76 32.39
13.67 13.69
2.11 1.38
17.08 11.96
28.07 21.83
-4.62 -4.38
33.65 31.49
14.18 18.40
29.66 28.71
-1.22 -18.11
19.09 26.29
10.67 10.56

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
14.37 7.91
14.86 7.78
14.02 10.15
19.50 15.63
15.16 12.96
17.32 15.05
14.98 11.49
16.82 16.65
16.85 16.68
17.61 16.16
17.50 15.79
18.68 16.25
22.59 19.97
18.12 18.90
0.37 -0.01
1.12 -0.46
1.20 1.46
2.31 1.95
1.18 0.33
0.15 -0.10
1.39 1.34
0.72 0.12
-0.61 -1.70
1.69 1.57
2.99 2.13
0.96 1.02
2.83 -0.01
10.63 7.66
- iIQUANT.pro
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SMid Cap 10 Model

Model  S&P 500
Sharpe 0.66 0.56
Skew -0.46 -0.74
Kurtosis 2.09 1.19
Max drawdown -44.68 -50.95
Up Capture 1.13
Down Capture 0.83
Alpha 6.48
Beta 1.00
Up Beta 1.09
Down Beta 1.01
Correlation 0.70
Up Correlation 0.54
Down Correlation  0.54
Positive months 202 213
Negative months 125 114
Win rate 61.77 65.14
Positive quarters 72 78
Negative quarters 37 31
Win rate 66.06 71.56
Positive years 23 21
Negative years 4 6
Win Rate 85.19 77.78
Positive positions 652
Average gain 15.83
Negative positions 437
Average loss -11.44
Trades 220
... per month 0.67
Range of Historical
Rolling CAGRs:
Best 1-year 134.47 56.35
Worst 1-year -37.55 -43.32
Best 3-year 48.72 27.56
Worst 3-year -10.51 -16.08
Best 5-year 43.44 23.00
Worst 5-year -0.23 -6.64
Best 10-year 28.15 16.67
Worst 10-year 5.87 -3.43

Annual
Returns
1997
1998
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
49.04 33.38
10.16 28.57
28.06 21.06
63.42 -9.09
23.00 -11.86
16.96 -22.10
50.06 28.69
46.97 10.88
2.22 491
0.23 15.79
3.42 5.49
-13.06 -37.00
24.88 26.47
38.61 15.06
3.52 2.11
25.25 16.00
38.59 32.39
6.99 13.69
-12.70 1.38
20.93 11.96
26.02 21.83
-17.56 -4.38
41.15 31.49
28.81 18.40
10.30 28.71
-28.08 -18.11
18.74 26.29
2.59 10.56

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
16.52 9.46
16.01 7.78
10.80 10.15
13.80 15.63
7.09 12.96
8.89 15.05
-7.41 11.49
24.99 17.01
2491 16.68
25.15 16.16
25.51 15.79
28.38 16.25
36.32 19.97
31.60 18.90
0.89 0.25
1.06 -0.15
0.67 1.39
3.22 2.06
1.01 0.46
1.04 0.22
2.89 1.49
-1.95 -0.68
-0.80 -1.15
1.70 1.61
2.59 2.35
3.00 1.21
2.20 0.33
13.13 8.73
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Sector Fund Allocation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.42 0.48 1999 26.05 21.06 Inception 13.11 7.91
Skew 0.01 -0.66 2000 12.81 -9.09 25 Year 13.09 7.78
Kurtosis 1.25 1.09 2001 8.10 -11.86 20 Year 12.84 10.15
Max drawdown -14.83 -50.95 2002 -0.15 -22.10 15 Year 14.13 15.63
Up Capture 0.73 2003 25.02 28.69 10 Year 11.55 12.96
Down Capture 0.33 2004 15.89 10.88 5 Year 14.37 15.05
Alpha 9.16 2005 7.99 491 3 Year 10.60 11.49
Beta 0.47 2006 16.73 15.79
Up Beta 0.59 2007 14.15 5.49 Standard Deviation
Down Beta 0.22 2008 249  -37.00 History
Correlation 0.82 2009 34.18 26.47 Inception 9.21 16.65
Up Correlation 0.77 2010 19.70 15.06 25 Year 9.19 16.68
Down Correlation  0.42 2011 2.90 211 20 Year 9.70 16.16
2012 15.42 16.00 15 Year 10.58 15.79
Positive months 207 195 2013 25.52 32.39 10 Year 9.54 16.25
Negative months 96 108 2014 9.67 13.69 5 Year 11.20 19.97
Win rate 68.32 64.36 2015 3.16 1.38 3 Year 9.32 18.90
2016 13.66 11.96
Positive quarters 82 71 2017 10.05 21.83 Average Monthly
Negative quarters 19 30 2018 -1.59 -4.38 Returns
Win rate 81.19 70.30 2019 20.42 31.49 January 0.63 -0.01
2020 22.15 18.40 February 0.92 -0.46
Positive years 21 19 2021 23.45 28.71 March 1.42 1.46
Negative years 4 6 2022 -0.24 -18.11 April 1.35 1.95
Win Rate 84.00 76.00 2023 12.47 26.29 May 0.56 0.33
2024-03 5.82 10.56 June 0.47 -0.10
Positive positions 916 July 1.50 1.34
Average gain 4.87 August 0.30 0.12
Negative positions 195 September 0.26 -1.70
Average loss -4.67 October 1.47 1.57
November 2.09 2.13
Trades 572 December 1.36 1.02
... per month 1.89
May-Oct 3.09 -0.01
Range of Historical Nov-Apr 9.24 7.66
Rolling CAGRs:
Best 1-year 47.82 56.35
Worst 1-year -4.50 -43.32
Best 3-year 23.28 26.07
Worst 3-year 3.98 -16.08
Best 5-year 20.18 23.00
Worst 5-year 5.91 -6.64
Best 10 15.66 16.67 $
est 10-year . . .
Worst 10-year 973 343 f? IQUANT.pro
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Sector Rotation Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.31 0.70 1977 6.89 -7.39 Inception 19.39 11.58
Skew -0.43 -0.82 1978 6.04 6.53 40 Year 18.69 11.67
Kurtosis 1.04 2.62 1979 24.98 18.47 30 Year 16.79 10.66
Max drawdown -45.60 -50.95 1980 53.07 32.44 25 Year 13.91 7.78
Up Capture 0.98 1981 18.79 -4.95 20 Year 12.42 10.15
Down Capture 0.53 1982 42.38 21.55 15 Year 14.84 15.63
Alpha 10.35 1983 26.46 22.55 10 Year 10.55 12.96
Beta 0.72 1984 22.52 6.25 5 Year 9.90 15.05
Up Beta 0.67 1985 44.50 31.74 3 Year 10.01 11.49
Down Beta 0.68 1986 39.23 18.67
Correlation 0.79 1987 11.53 5.25 Standard Deviation
Up Correlation 0.57 1988 29.35 16.62 History
Down Correlation  0.69 1989 37.92 31.68 Inception 14.81 16.44
1990 1.50 -3.10 40 Year 14.96 16.64
Positive months 386 368 1991 33.65 30.46 30 Year 15.18 16.46
Negative months 181 198 1992 11.23 7.62 25 Year 14.97 16.68
Win rate 68.08 64.90 1993 25.02 10.07 20 Year 14.78 16.16
1994 -1.45 1.32 15 Year 13.12 15.79
Positive quarters 144 136 1995 44.34 37.59 10 Year 13.63 16.25
Negative quarters 45 53 1996 31.25 22.96 5 Year 16.48 19.97
Win rate 76.19 71.96 1997 51.77 33.38 3 Year 18.13 18.90
1998 38.41 28.57
Positive years 44 38 1999 35.69 21.06 Average Monthly
Negative years 3 9 2000 13.61 -9.09 Returns
Win Rate 93.62 80.85 2001 13.50 -11.86 January 1.56 0.86
2002 -0.02 -22.10 February 0.69 0.22
Positive positions 1880 2003 36.55 28.69 March 1.70 1.19
Average gain 11.51 2004 16.81 10.88 April 2.10 1.89
Negative positions 946 2005 11.66 491 May 1.51 0.97
Average loss -8.12 2006 41.47 15.79 June 1.58 0.56
2007 17.19 5.49 July 1.85 1.36
Trades 3163 2008 -26.35 -37.00 August 0.77 0.35
... per month 5.58 2009 19.88 26.47 September -0.24 -0.84
2010 15.27 15.06 October 1.57 0.75
Range of Historical 2011 17.77 2.11 November 2.43 2.25
Rolling CAGRs: 2012 10.68  16.00 December 2.22 1.42
Best 1-year 72.81 61.18 2013 30.08 32.39
Worst 1-year -38.35 -43.32 2014 19.20 13.69 May-Oct 5.46 2.38
2015 10.27 1.38 Nov-Apr 12.27 8.58
Best 3-year 46.23 33.30 2016 8.04 11.96
Worst 3-year -4.70 -16.08 2017 14.81 21.83
2018 0.01 -4.38
Best 5-year 41.70 29.63 2019 23.55 31.49
Worst 5-year 4.58 -6.64 2020 2.65 18.40
2021 23.73 28.71 *
Best 10-year 32.39 19.49 2022 0.03 -18.11 -
Worst 10-year 960  -3.43 2023 565  26.29 f? IQUANT.pro
2024-03 6.92 10.56 Investment Models

*
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Sell in May & Walk Away Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.08 0.68 1991 38.79 30.46 Inception 15.65 10.89
Skew 0.47 -0.75 1992 11.45 7.62 30 Year 15.57 10.66
Kurtosis 1.86 1.50 1993 8.97 10.07 25 Year 12.75 7.78
Max drawdown -46.98 -50.95 1994 -6.63 1.32 20 Year 10.99 10.15
Up Capture 0.67 1995 23.49 37.59 15 Year 12.18 15.63
Down Capture 0.18 1996 31.98 22.96 10 Year 7.06 12.96
Alpha 11.03 1997 21.00 33.38 5 Year 5.83 15.05
Beta 0.39 1998 80.49 28.57 3 Year -9.36 11.49
Up Beta 0.53 1999 24.92 21.06
Down Beta 0.22 2000 31.31 -9.09 Standard Deviation
Correlation 0.44 2001 21.95 -11.86 History
Up Correlation 0.35 2002 22.73 -22.10 Inception 14.45 16.02
Down Correlation  0.19 2003 6.27 28.69 30 Year 14.68 16.46
2004 17.74 10.88 25 Year 13.95 16.68
Positive months 250 266 2005 16.65 491 20 Year 13.97 16.16
Negative months 149 133 2006 13.69 15.79 15 Year 14.08 15.79
Win rate 62.66 66.67 2007 18.30 5.49 10 Year 14.74 16.25
2008 -12.07 -37.00 5 Year 17.96 19.97
Positive quarters 96 98 2009 -3.21 26.47 3 Year 15.76 18.90
Negative quarters 37 35 2010 34.93 15.06
Win rate 72.18 73.68 2011 30.63 2.11 Average Monthly
2012 32.85 16.00 Returns
Positive years 27 27 2013 18.17 32.39 January 1.90 0.57
Negative years 6 6 2014 6.97 13.69 February 2.44 0.22
Win Rate 81.82 81.82 2015 3.07 1.38 March 1.51 1.20
2016 12.39 11.96 April 1.48 1.88
Positive positions 1272 2017 16.54 21.83 May 0.57 0.84
Average gain 7.30 2018 -3.34 -4.38 June 0.54 0.01
Negative positions 858 2019 34.29 31.49 July 0.92 1.52
Average loss -5.98 2020 21.17 18.40 August 1.18 -0.24
2021 26.31 28.71 September 0.19 -0.76
Trades 736 2022 -32.03 -18.11 October -0.42 1.57
... per month 1.87 2023 -12.37 26.29 November 2.96 2.11
2024-03 15.91 10.56 December 1.22 1.44
Range of Historical
Rolling CAGRs: May-Oct 3.40 1.36
Best 1-year 95.13 56.35 Nov-Apr 11.08 8.99
Worst 1-year -32.03 -43.32
Best 3-year 46.63 32.82
Worst 3-year -10.07 -16.08
Best 5-year 37.08 28.56
Worst 5-year 1.25 -6.64
Best 10 27.62 17.46 $
est 10-year . . .
Worst 10-year 550  -3.43 f? IQUANT.pro
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Sensitive Super Sector Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.72 0.64 1993 18.17 10.07 Inception 18.55 10.42
Skew -0.60 -0.78 1994 8.55 1.32 30 Year 18.76 10.66
Kurtosis 1.98 1.46 1995 40.72 37.59 25 Year 14.59 7.78
Max drawdown -71.08 -50.95 1996 31.80 22.96 20 Year 18.02 10.15
Up Capture 1.37 1997 33.06 33.38 15 Year 23.81 15.63
Down Capture 1.15 1998 82.22 28.57 10 Year 23.22 12.96
Alpha 4.69 1999 113.92 21.06 5 Year 26.70 15.05
Beta 1.25 2000 -26.93 -9.09 3 Year 23.14 11.49
Up Beta 1.29 2001 -26.37 -11.86
Down Beta 1.24 2002 -21.67 -22.10 Standard Deviation
Correlation 0.82 2003 45.75 28.69 History
Up Correlation 0.65 2004 5.67 10.88 Inception 25.88 16.20
Down Correlation  0.68 2005 11.68 491 30 Year 26.33 16.46
2006 9.70 15.79 25 Year 26.63 16.68
Positive months 238 249 2007 30.86 5.49 20 Year 21.18 16.16
Negative months 137 126 2008 -37.35 -37.00 15 Year 20.71 15.79
Win rate 63.47 66.40 2009 54.98 26.47 10 Year 22.00 16.25
2010 18.29 15.06 5 Year 27.15 19.97
Positive quarters 89 92 2011 8.33 2.11 3 Year 29.69 18.90
Negative quarters 36 33 2012 23.52 16.00
Win rate 71.20 73.60 2013 25.03 32.39 Average Monthly
2014 18.73 13.69 Returns
Positive years 26 25 2015 2.38 1.38 January 2.11 0.53
Negative years 5 6 2016 9.35 11.96 February 0.29 -0.02
Win Rate 83.87 80.65 2017 42.88 21.83 March 1.79 1.26
2018 12.52 -4.38 April 2.09 1.90
Positive positions 790 2019 41.54 31.49 May 1.24 0.74
Average gain 13.43 2020 43.69 18.40 June 1.50 0.21
Negative positions 459 2021 38.45 28.71 July 2.87 1.34
Average loss -10.96 2022 -33.05 -18.11 August 0.67 -0.27
2023 75.90 26.29 September -1.05 -0.79
Trades 210 2024-03 16.67 10.56 October 2.28 1.62
... per month 0.56 November 2.75 2.27
December 0.49 1.14
Range of Historical
Rolling CAGRs: May-Oct 5.22 1.23
Best 1-year 118.64 56.35 Nov-Apr 11.80 8.70
Worst 1-year -59.61 -43.32
Best 3-year 85.77 32.82
Worst 3-year -30.31 -16.08
Best 5-year 59.74 28.56
Worst 5-year -12.62 -6.64
Best 10 25.06 16.67 $
est 10-year . . .
Worst 10-year  -2.77  -3.43 f? IQUANT.pro

A Investment Models

iQUANT.pro Investment Models 916-751-1014 info@iquant.pro


http://www.iquant.pro/
http://www.iquant.pro/

iIQUANT.pro Investment Models

Share Buyback Screamers Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 1.23 0.51 1998 27.30 28.57 Inception 23.67 8.64
Skew -0.33 -0.74 1999 65.45 21.06 25 Year 23.11 7.78
Kurtosis 1.90 1.27 2000 100.51 -9.09 20 Year 17.81 10.15
Max drawdown -42.20 -50.95 2001 15.13 -11.86 15 Year 21.41 15.63
Up Capture 1.23 2002 4.49 -22.10 10 Year 14.31 12.96
Down Capture 0.59 2003 76.84 28.69 5 Year 14.62 15.05
Alpha 14.75 2004 42.43 10.88 3 Year 8.75 11.49
Beta 0.90 2005 26.05 491
Up Beta 0.98 2006 15.15 15.79 Standard Deviation
Down Beta 0.90 2007 11.79 5.49 History
Correlation 0.80 2008 -25.54 -37.00 Inception 19.17 16.99
Up Correlation 0.68 2009 68.04 26.47 25 Year 19.12 16.68
Down Correlation  0.65 2010 19.85 15.06 20 Year 18.29 16.16
2011 8.36 2.11 15 Year 17.95 15.79
Positive months 216 204 2012 21.66 16.00 10 Year 18.23 16.25
Negative months 99 111 2013 57.57 32.39 5 Year 22.33 19.97
Win rate 68.57 64.76 2014 21.64 13.69 3 Year 20.55 18.90
2015 -0.19 1.38
Positive quarters 81 74 2016 15.64 11.96 Average Monthly
Negative quarters 24 31 2017 25.91 21.83 Returns
Win rate 77.14 70.48 2018 0.82 -4.38 January 1.01 0.03
2019 31.89 31.49 February 2.37 -0.18
Positive years 23 20 2020 24.84 18.40 March 2.21 1.59
Negative years 3 6 2021 26.85 28.71 April 3.41 1.92
Win Rate 88.46 76.92 2022 -10.54 -18.11 May 1.66 0.25
2023 6.79 26.29 June 0.81 0.06
Positive positions 2735 2024-03 14.79 10.56 July 2.22 1.25
Average gain 7.56 August -0.04 -0.49
Negative positions 1938 September -1.10 -1.40
Average loss -6.10 October 2.78 1.81
November 3.71 2.27
Trades 5705 December 2.20 1.20
... per month 18.20
May-Oct 3.54 -0.33
Range of Historical Nov-Apr 17.69 8.64
Rolling CAGRs:
Best 1-year 115.27 56.35
Worst 1-year -33.12 -43.32
Best 3-year 62.32 26.07
Worst 3-year -7.83 -16.08
Best 5-year 49.08 23.00
Worst 5-year 5.97 -6.64
Best 10 35.63 16.67 $
est 10-year . . .
Worst 10-year  12.90  -3.43 f? IQUANT.pro
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Small Cap Growth Model

Model  S&P 500
Sharpe 0.78 0.56
Skew -0.96 -0.74
Kurtosis 5.32 1.19
Max drawdown -49.24 -50.95
Up Capture 0.96
Down Capture 0.57
Alpha 8.46
Beta 0.80
Up Beta 0.79
Down Beta 0.96
Correlation 0.65
Up Correlation 0.47
Down Correlation  0.54
Positive months 214 213
Negative months 113 114
Win rate 65.44 65.14
Positive quarters 75 78
Negative quarters 34 31
Win rate 68.81 71.56
Positive years 23 21
Negative years 4 6
Win Rate 85.19 77.78
Positive positions 650
Average gain 15.61
Negative positions 435
Average loss -12.19
Trades 1294
... per month 3.96
Range of Historical
Rolling CAGRs:
Best 1-year 119.04 56.35
Worst 1-year -37.23 -43.32
Best 3-year 43.72 27.56
Worst 3-year -15.81 -16.08
Best 5-year 43.59 23.00
Worst 5-year -5.59 -6.64
Best 10-year 25.34 16.67
Worst 10-year 6.92 -3.43

Annual
Returns
1997
1998
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023
2024-03

Model  S&P 500
31.18 33.38
5.11 28.57
12.17 21.06
26.86 -9.09
36.81 -11.86
7.65 -22.10
25.45 28.69
27.65 10.88
9.08 491
57.08 15.79
6.17 5.49
-26.75 -37.00
30.65 26.47
24.56 15.06
30.26 2.11
38.14 16.00
60.96 32.39
26.06 13.69
-3.98 1.38
25.56 11.96
9.46 21.83
-11.88 -4.38
10.77 31.49
5.96 18.40
51.44 28.71
-19.81 -18.11
4.79 26.29
1.70 10.56

Compound Annual

Growth

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Standard Deviation

History

Inception
25 Year
20 Year
15 Year
10 Year
5 Year

3 Year

Average Monthly

Returns

January
February
March
April

May

June

July
August
September
October
November
December

May-Oct
Nov-Apr

*

D

*

Model  S&P 500
16.54 9.46
16.62 7.78
15.18 10.15
17.70 15.63
7.25 12.96
7.65 15.05
1.69 11.49
21.15 17.01
21.07 16.68
22.14 16.16
22.72 15.79
25.20 16.25
32.58 19.97
22.08 18.90
1.38 0.25
1.26 -0.15
0.96 1.39
1.71 2.06
0.52 0.46
1.76 0.22
1.06 1.49
-0.28 -0.68
-0.40 -1.15
1.91 1.61
3.00 2.35
2.44 1.21
2.66 0.33
12.65 8.73
- iIQUANT.pro
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Small Cap Value Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.86 0.56 1997 63.68 33.38 Inception 28.89 9.46
Skew -0.99 -0.74 1998 23.11 28.57 25 Year 28.09 7.78
Kurtosis 8.56 1.19 1999 31.88 21.06 20 Year 21.39 10.15
Max drawdown -63.32 -50.95 2000 8.89 -9.09 15 Year 24.85 15.63
Up Capture 1.48 2001 124.78 -11.86 10 Year 16.12 12.96
Down Capture 0.78 2002 54.83 -22.10 5 Year 16.70 15.05
Alpha 15.94 2003 67.71 28.69 3 Year 15.68 11.49
Beta 1.17 2004 49.82 10.88
Up Beta 1.16 2005 35.68 491 Standard Deviation
Down Beta 1.42 2006 42.27 15.79 History
Correlation 0.62 2007 24.40 5.49 Inception 33.56 17.01
Up Correlation 0.44 2008 -25.67 -37.00 25 Year 34.29 16.68
Down Correlation  0.52 2009 59.88 26.47 20 Year 36.04 16.16
2010 41.73 15.06 15 Year 34.84 15.79
Positive months 214 213 2011 8.05 2.11 10 Year 34.31 16.25
Negative months 113 114 2012 19.70 16.00 5 Year 43.56 19.97
Win rate 65.44 65.14 2013 64.81 32.39 3 Year 28.08 18.90
2014 26.52 13.69
Positive quarters 80 78 2015 -2.85 1.38 Average Monthly
Negative quarters 29 31 2016 52.77 11.96 Returns
Win rate 73.39 71.56 2017 -0.91 21.83 January 0.66 0.25
2018 -0.30 -4.38 February 0.49 -0.15
Positive years 22 21 2019 49.97 31.49 March 2.21 1.39
Negative years 5 6 2020 -25.83 18.40 April 4.21 2.06
Win Rate 81.48 77.78 2021 63.27 28.71 May 2.65 0.46
2022 18.56 -18.11 June 3.02 0.22
Positive positions 663 2023 12.39 26.29 July 0.70 1.49
Average gain 21.47 2024-03 2.89 10.56 August 1.04 -0.68
Negative positions 419 September 0.74 -1.15
Average loss -14.05 October 2.31 1.61
November 4.47 2.35
Trades 1590 December 2.98 1.21
... per month 4.87
May-Oct 8.16 0.33
Range of Historical Nov-Apr 17.33 8.73
Rolling CAGRs:
Best 1-year 136.53 56.35
Worst 1-year -40.77 -43.32
Best 3-year 80.05 27.56
Worst 3-year -9.98 -16.08
Best 5-year 65.23 23.00
Worst 5-year -0.56 -6.64
Best 10 48.89 16.67 $
est 10-year . . .
Worst 10-year 1313 -3.43 f? IQUANT.pro
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Technology Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.98 0.70 1977 38.34 -7.39 Inception 20.65 11.58
Skew -0.36 -0.82 1978 43.48 6.53 40 Year 18.73 11.67
Kurtosis 1.36 2.62 1979 59.27 18.47 30 Year 17.28 10.66
Max drawdown -43.08 -50.95 1980 52.28 32.44 25 Year 15.19 7.78
Up Capture 1.20 1981 5.71 -4.95 20 Year 15.40 10.15
Down Capture 0.83 1982 21.84 21.55 15 Year 20.81 15.63
Alpha 8.29 1983 35.07 22.55 10 Year 17.83 12.96
Beta 0.99 1984 -6.74 6.25 5 Year 16.67 15.05
Up Beta 0.94 1985 37.47 31.74 3 Year 15.90 11.49
Down Beta 0.97 1986 23.59 18.67
Correlation 0.78 1987 22.91 5.25 Standard Deviation
Up Correlation 0.57 1988 8.17 16.62 History
Down Correlation  0.68 1989 1.33 31.68 Inception 20.97 16.44
1990 451 -3.10 40 Year 19.96 16.64
Positive months 369 368 1991 32.32 30.46 30 Year 20.05 16.46
Negative months 198 198 1992 48.61 7.62 25 Year 18.80 16.68
Win rate 65.08 64.90 1993 46.43 10.07 20 Year 17.20 16.16
1994 20.61 1.32 15 Year 16.93 15.79
Positive quarters 141 136 1995 70.65 37.59 10 Year 16.69 16.25
Negative quarters 48 53 1996 42.74 22.96 5 Year 19.65 19.97
Win rate 74.60 71.96 1997 30.04 33.38 3 Year 18.40 18.90
1998 18.40 28.57
Positive years 41 38 1999 23.96 21.06 Average Monthly
Negative years 6 9 2000 23.72 -9.09 Returns
Win Rate 87.23 80.85 2001 13.18 -11.86 January 2.33 0.86
2002 -22.08 -22.10 February 0.81 0.22
Positive positions 1200 2003 27.25 28.69 March 1.70 1.19
Average gain 14.28 2004 8.86 10.88 April 2.75 1.89
Negative positions 684 2005 16.25 491 May 1.22 0.97
Average loss -9.97 2006 14.58 15.79 June 0.98 0.56
2007 11.60 5.49 July 1.27 1.36
Trades 2284 2008 -33.03 -37.00 August 0.89 0.35
... per month 4.03 2009 39.23 26.47 September -0.63 -0.84
2010 18.03 15.06 October 0.31 0.75
Range of Historical 2011 -6.97 2.11 November 4.43 2.25
Rolling CAGRs: 2012 14.90 16.00 December 2.69 1.42
Best 1-year 96.50 61.18 2013 55.43 32.39
Worst 1-year -37.24 -43.32 2014 29.81 13.69 May-Oct 3.74 2.38
2015 14.43 1.38 Nov-Apr 15.03 8.58
Best 3-year 56.72 33.30 2016 20.07 11.96
Worst 3-year -10.99 -16.08 2017 33.50 21.83
2018 -5.66 -4.38
Best 5-year 49.62 29.63 2019 39.14 31.49
Worst 5-year -0.61 -6.64 2020 9.69 18.40
2021 28.09 28.71 *
Best 10-year 41.15 19.49 2022 -5.65 -18.11 -
Worst 10-year 288  -3.43 2023 2929 2629 f? IQUANT.pro
2024-03 7.10 10.56 Investment Models
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Total Real Estate Model

Model  S&P 500 Model  S&P 500 Model  S&P 500
Annual Compound Annual
Returns Growth
Sharpe 0.58 0.66 1987 -13.63 5.25 Inception 14.33 10.99
Skew -1.29 -0.98 1988 34.66 16.62 30 Year 15.92 10.66
Kurtosis 7.27 3.07 1989 12.40 31.68 25 Year 15.75 7.78
Max drawdown -56.86 -50.95 1990 -21.31 -3.10 20 Year 11.24 10.15
Up Capture 1.02 1991 35.97 30.46 15 Year 15.30 15.63
Down Capture 0.84 1992 2.29 7.62 10 Year 8.93 12.96
Alpha 3.36 1993 27.11 10.07 5 Year 8.19 15.05
Beta 0.97 1994 -5.56 1.32 3 Year 3.69 11.49
Up Beta 0.83 1995 40.84 37.59
Down Beta 1.21 1996 39.22 22.96 Standard Deviation
Correlation 0.67 1997 19.20 33.38 History
Up Correlation 0.46 1998 3.12 28.57 Inception 24.50 16.70
Down Correlation  0.59 1999 -9.94 21.06 30 Year 24.00 16.46
2000 59.87 -9.09 25 Year 25.62 16.68
Positive months 285 295 2001 51.45 -11.86 20 Year 27.60 16.16
Negative months 162 152 2002 4.99 -22.10 15 Year 24.18 15.79
Win rate 63.76 66.00 2003 70.62 28.69 10 Year 24.34 16.25
2004 30.37 10.88 5 Year 31.66 19.97
Positive quarters 109 111 2005 27.99 491 3 Year 25.76 18.90
Negative quarters 40 38 2006 27.92 15.79
Win rate 73.15 74.50 2007 -5.24 5.49 Average Monthly
2008 2399  -37.00 Returns
Positive years 27 30 2009 17.80 26.47 January 2.28 0.96
Negative years 10 7 2010 26.17 15.06 February 0.11 0.38
Win Rate 72.97 81.08 2011 1.52 2.11 March 0.71 1.19
2012 27.84 16.00 April 1.75 1.75
Positive positions 911 2013 24.81 32.39 May 1.32 1.16
Average gain 13.29 2014 20.52 13.69 June 0.60 0.23
Negative positions 575 2015 -3.75 1.38 July 2.67 1.71
Average loss -10.51 2016 14.34 11.96 August 0.41 -0.42
2017 27.88 21.83 September -0.46 -0.77
Trades 2088 2018 -14.63 -4.38 October -0.80 0.75
... per month 4.68 2019 35.41 31.49 November 1.27 1.84
2020 -3.60 18.40 December 3.53 1.67
Range of Historical 2021 33.76 28.71
Rolling CAGRs: 2022 2481  -18.11 May-Oct 4.54 1.90
Best 1-year 96.21 56.35 2023 25.07 26.29 Nov-Apr 8.86 8.53
Worst 1-year -49.10 -43.32 2024-03 3.10 10.56
Best 3-year 48.13 32.82
Worst 3-year -17.55 -16.08
Best 5-year 45.81 28.56
Worst 5-year -0.59 -6.64
Best 10 30.75 19.49 $
est 10-year . . .
Worst 10-year 668  -3.43 f? IQUANT.pro
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iQUANT.pro (and all of its content) is for INVESTMENT PROFESSIONAL USE ONLY and is not intended for the retail investment public.

HISTORICAL MODEL PERFORMANCE DOES NOT GUARANTEE FUTURE RESULTS. THE RETURNS PRESENTED REPRESENT SIMULATED
MODEL RETURNS WHICH ARE HYPOTHETICAL, MEANING THEY DO NOT REPRESENT ACTUAL TRADING, AND, THUS, MAY NOT REFLECT
MATERIAL ECONOMIC AND MARKET FACTORS, SUCH AS LIQUIDITY CONSTRAINTS, THAT MAY HAVE HAD AN IMPACT ON ACTUAL
DECISION MAKING. THE HYPOTHETICAL PERFORMANCE REFLECTS THE RETROACTIVE APPLICATION OF THE MODEL WITH THE FULL
BENEFIT OF HINDSIGHT. Actual performance may result in lower or higher returns than the hypothetical Model performance presented.
If actual portfolios had been managed, there can be no guarantee such portfolios would have achieved results similar to those portrayed.
Model returns reflect a 0.50% annual trading expense on total portfolio value — which may be higher or lower than actual trading costs.
Actual performance will vary from that of investing in the Model because it may not be fully invested at all times. Hypothetical model
returns in certain years were significantly higher than the returns of the S&P 500 Index. It is important to note that models may
underperform in certain years and may produce negative results. Investments in models should be made with an understanding of the
risks involved with owning common stocks, such as an economic recession and the possible deterioration of either the financial condition
of the issuers of the equity securities or the general condition of the stock market. The value of the securities selected by the Model may
be subject to steep declines or increased volatility or perception of the issuers.

iQUANT.pro is an Internet based publication (the “Site”) and is not affiliated with an investment advisor or Broker/Dealer. Neither
iQUANT.pro nor the Site is registered as an investment adviser with any federal or state regulatory agency, or in any other regulatory
capacity. To the extent that any portion of the Site content would need to rely upon such an exemption, iQUANT.pro would rely upon the
“publisher’s exclusion” from the definition of “investment adviser” as provided under Section 202(a)(11) of the Investment Advisers Act
of 1940 and corresponding state securities laws. To the extent reliance on the publisher’s exemption is necessary, the Site is a bona fide
publication of general and regular circulation offering impersonalized investment models to users and/or prospective users (e.g., not
tailored to the specific investment portfolio or needs of current and/or prospective users). The Site is limited to the dissemination of
impersonal and objective investment-related information. The publication of the Site on the Internet and the publication of any content
should not be construed by any user and/or prospective user as iIQUANT.pro’s (i) solicitation to effect, or attempt to effect transactions in
securities over the Internet, or (ii) provision of any investment related advice or services tailored to any particular individual’s financial
situation or investment objective(s).

Users do not receive investment advisory, investment supervisory or investment management services, nor the initial or ongoing review
or monitoring of the user’s individual investment portfolio or individual needs. Therefore, no user should assume that his/her/its use
serves as a substitute for individual personalized advice from an investment professional of the user’s choosing. Rather, the Site is
designed solely to provide impersonal investment models and systems. The user maintains absolute discretion as to whether to follow
any portion of the Site content. iQUANT.pro does not offer or provide investment implementation services, nor does it offer or provide
initial or ongoing individual personalized advice (neither in person nor via the Internet). It remains the user’s exclusive responsibility to
review and evaluate the content and to determine whether to accept or reject any Site content. iQUANT.pro expresses no opinion as to
whether any of the Site content is appropriate for a user’s investment portfolio, strategy, financial situation, or investment objective(s). It
is the wuser’s exclusive responsibility to determine if any portion of the investment-related information and trading
methodologies/systems. on the Site, if any, is suitable or appropriate for his/her financial situation and/or investment objectives, both
initially and on an ongoing basis. No current or prospective user should assume that the future performance of any specific investment,
investment strategy (including the investments trading methodologies/systems discussed on the Site) or any other Site content will be
suitable or profitable for a user’s portfolio, equal historical or anticipated performance level(s), or prove to be correct.
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