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Performance Metrics Comparison
Metric Enhanced Strategy QQQ 2%
Total Return 1343.1% 1258.3% 502.8%
Annual Return 16.1% 15.7% 10.6%
Max Drawdown -53.9% -53.4% -55.2%
Max DD Year 2008 2008 2009
Sharpe Ratio 0.78 0.76 0.60
Total Trades 203 N/A N/A
Strategy State Timeline with Stop-Loss Events
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Annual Returns Comparison by Year
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Trading Activity by Year
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Fear & Greed Index with Trading Signals

100

80

60 -

40

20 - 1

== = Fear Threshold (25)
== = Greed Threshold (75)
Fear Zone
Greed Zone
A Buy Signals
v Sell Signals



