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Max-Drawdown(Strategy): 0.15
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DJI & Portfolio Monthly Returns(%) 2012-2020
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SP500 & Portfolio Monthly Returns(%) 2012-2020
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NDX100 & Portfolio Monthly Returns(%) 2012-2020
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DJI & Portfolio Monthly Returns(%) 2005-2014
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1/1/2019 0. 074792 [
A3 2/1/2019 0.08435 [
A SEISIED
i§i 4/1/2019 0.056899 [
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NEE | ESFT | Vv | CRE | KO | HON | AIP | NCD | GS |gxcel BiFHE
1/1/2020 |-0. 0495 | 0.0795  0.0589  0.1209  0.0551 —0.0214  0.0432  0.0828  0.0340 0. 040601153
2/1/2020 |-0. 0719 -0.0483 -0.0865 -0.0653 -0.0841 -0.0838 -0.1508 -0.0925 -0,1555 -0, 067710594
3/1/2020 |-0. 0717 -0.0239 -0.1123 -0.1550 -0.1727 -0.1705 -0.2212 -0.1431 -0.2253 -0, 078158728
4/1/2020 | 0.0537 0.1363  0.1032 0.1248 0.0462 0.0806 0.0859 0.1343 0.1865 0. 118033679
5/1/2020 | 0.1308 0.0225 0.0324 0.0793 0.0172 0.0278 0.0477 —-0.0066 0.0713 0. 051093121
6/1/2020 |-0.0029  0.1137 -0.0089 0.0717 -0.0428 -0.0013 0.0014 —-0.0033 0.0120 0. 02245627
7/1/2020 |-0.0045  0.0074 -0.0143 0.0401 0.0669 0.0331 -0.0197 0.0632 0.0017 0. 021873501
8/1/2020 | 0.1483 0.1001 0.1134 0.3993 0.0485 0.1083 0.0938 0.0990 0, 0349 0. 290772321
9/1/2020 | 0.1245 -0.0851 -0.0553 -0.0782 -0.0032 -0.0001 -0.0132  0.0340 -0.0131 -0, 006708477
10/1/2020/-0. 0435 —0.0374 -0.0913 -0.0758 —0.0187 0.0021 -0.0899 —-0.0296 -0.0594 -0, 023665072
11/1/2020] 0.1218 0.0573 0.1576 0.0583 0.0737 0.2383 0.3052 0.0208 0. 2197 0. 143425035
12/1/2020] 0.0503  0.0417  0.0414 -0.0947  0.0711  0.0479  0.019% -0.0073  0.1437 0. 05917164
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Date JBRA | NSFT HSC cPF | Fis¥ | Fcx | HAL | 6D | ADP | WiFHE
1/1/2018 0.1865 0.110? 0.0413 0, 1152 (0, 0740 0. 0285 0.1054 0, 0935 0. 0607 [, 0941
2172018 | 0.1216 -0.0131 -0.0782 0.0144 0.0181 -0.0462  -0,1356  0.0039 -0.0872 -0, 0031 A
3/1/2018 0,0076  -0,0221  -0,0190 | -0.0185 -0,00584 -0,0854 @ 0,0112  -0.0070  -0,0160 -0, 0049 %}El
4/1/2018 | -0. 0313 0, 0247 0. D566 0.0138  -0,0068 -0, 1343 0.1333 -0, 0837 00463 -0.0117 1IE
5172018 | 0.1385 0.0569 0.0570 -0.0187 0.0246  0,1142 -0,0612  0.0063  0.1011 0, 0156 2:|:
6/1/2018 | 0. 0AAS 0.0020 -0, 0001 0. 0030 0, 0208 00213 |=0.-0941 | =0.0759 0. 0317 0. 0027 =H
7/1/2018 | -0.0371 0. 0758 0. 1202 0. 0093 0,0188 -0.0440 -0, 0550 0. 0716 00115 0, D063 %
8/1/2018 | 0.2451 0.0589 0.0286 0.1087 0.0808 -0,1460 -0,05%6 -0.0271  0.0871 0, 0544
9/1/2018 0. 0296 0, 0221 0, 0432 0, 0226 0.0288 -0.00%93 0. D160 0. 0585 0. D266 [, D263
10172018 | -0,0595 -0,0661 -0.0702 -0.1033 -0,0374 -0,1631  -0.1405 -0.1570 -0,0392 -0, 0620
11/1/2018| 0.0812 0.0382 0.0173 -0.0212 -0,0021  0,0288 -0.0937  0.0762  0,0232 0, 0165
12/1/2018 | -0,1144 | -0.0801 | -0.1200 | -0.0776 | -0, 0713 | -0.1365 | =0,1543 | -0.1497 | -0.1106 = =0.1120

1/1/2018 | 0. 024147 [’ ZERA’,
2/1/2018 | —0. 00315 [’ ZER4’,
3/1/2018 | —0. 004838 [’ ZERA’
4/1/2018 | -0. 011668 [’ ZBRA’
5/1/2018 | 0. 015593 ['FISV’,
6/1/2018 | 0. 002708 [ NS,
77172018 | 0, 006327 [C ADP’,
n 8/1/2018 | 0. 054354 ['FISV,
;;z 9/1/2018 | 0. 026843 ['FISV,
S 10/1/2018 | —0. 06198 [’ FISV',
B3 (11/1/2018| 0.01648 ['FISY,
gﬁi 12172018 | -0. 11204 [’ 4TF,
1/1/2019 | 0. 095341 ["HAL’,
é 2/1/2019 | 0. 040933 [ HAL®,
3/1/2019 | 0. 028521 [’ ZBRA’,
& 4/1/2019 | 0. 033522 [' ZER4’,
LI& 5/1/2019 | —0. 08091 ["FLT’,
6/1/2019 | 0. 085526 ['FLT,
ﬁ 7/1/2019 | 0. 018357 [ MST’,
8/1/2019 | 0. 010064 ["ELL’,
9/1/2019 | -0. 068318 ["ELL’,
10/1/2019| 0. 011105 ['FLT,
11/1/2019| 0, 053583 ['FLT’,
12/1/2019]| 0. 041795 [' NT4P',
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IRBREERIARR:

Markowitz's Modern Portfolio Theory (R{CIZZHSIEIL)

Technical Indicators:

= (ADX)+=(0BV)




