Portfolio Parfespaaet EYRBRItAMI DanfsgerstislgyiReport

= Enhanced Strategy
1400 -
00 = QQQ
— SPY )
1200 - Metric Enhanced QQQ SPY
< Total Return 1343.1% 1258.3% 502.8%
# 1000 A
[} Annual Return 16.1% 15.7% 10.6%
=
§ 800 Max Drawdowr] -53.9% -53.4% -55.2%
o
E 600 A Max DD Year 2008 2008 2009
)
8 400 - Sharpe Ratio 0.78 0.76 0.60
Total Trades 203 N/A N/A
200 H
0 R T T T T T T T T T T
200201201201201201202Q2022022026
Strategy State Timeline
QQQ_HOLD
1400 A FEAR_TRANSITION
CASH_WAIT
GREED_TRANSITION
1200 VOLATILE_STOCKS
QQQ_TRANSITION
é 1000 A
2
o 800 A
7
< 1
E 600
o
400 - ’/\/
200 A MM"
i cma S 1
0 B T T ::I T T T T T T T
2008 2010 2012 2014 2016 2018 2020 2022 2024 2026
Annual Returns by Year Stop-Loss Triggers by Year
80 -| ™™ Enhanced 4.0 A
mE QQQ
B SPY 3.5 A
60
= 2 3.0 -
S g~
— 40 4 oy
£ o 2.5 1
2 )
© —
ey (]| [T 1.
< 1.0
-20
0.5 A
-40 A
T T T T T T T T T T T T T T T T T 0-0 -

2010 2015

Year

2020 2025



by Year
2025

2020

2015

9

2010

25 A
0
5
0
5
0

sapeJl Jo JaquinN

(%) uiniay Ajyuop

o N o N
o — — Te] o 1

o
—
!
1 1 1 1 1

e}
!
I
iMN—ASYSooNOHNOoa~—Mgm
25@®299n eRmNpNES
Ba@agmg.mmmmagea _
8%&83532%249&0
mxg4mg§mm945§@ o
&4%5@&5561&&&15m48-7
NEgnoRemBoageeBamm
FRAFNYRHG n12655m6 o
SARE KR A p) B&%B@E
NANYEaR" NI ey D%4-3
amam53u2@&mﬂ$13215

555253918@2@%@6&&&-n

92626512947 301811

— Te) ~ (e)) — m

— — — — N N

o o o o o o

NN N (@] (@] NN N
Jean

101112

?Gﬁﬂ)l

-0

Monthly Returns Heatma“ed Trs

2007—
2009
2013
2025 -

Year

Month

Risk-Return Profile

> .l
(o))
(O]
)
m
b
wn
©
[0]
9)
8 o -
€0z (]
w O wn
. .
o4l
e © O
[ ]
A?AQ.ﬂiﬁli y ¥
o
® i
T T T T T T
o o o o o o
@ © N <

o
< o
(%) udniay |enuuy

20 30 40

Annual Volatility (%)

10

Fear Threshold
== Greed Threshold

Greed Zone

Fear Zone
Buy
Sell

A
v

Fear & Greed Index with Trading Signals
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