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US Sample Strategy 1
This sample US Large cap strategy is selecting 30 stocks with solid fundamentals and validated positive trend.

HISTORICAL PERFORMANCE CHART

PERFORMANCE
1 Month 3 Months 1 Year 3 Years 5 Years Starting date

Strategy 4.67% 9.34% 39.30% 23.87% 28.42% 24.12%

S&P 500 2.46% 3.84% 22.75% 12.21% 12.66% 10.90%

Difference 2.21% 5.51% 16.55% 11.66% 15.76% 13.22%

KEY RATIOS
Strategy Benchmark Difference

Sharpe Ratio 1.4547 0.8007 +0.6539

Sterling Ratio 1.4698 0.6296 +0.8402

Sortino Ratio 1.9821 1.0718 +0.9103

Beta 0.9906

Tracking Error 11.94%
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RISK
Strategy Benchmark Difference

Max drawdown -34.28% -33.92% -0.35%

Average yearly drawdown -14.37% -12.55% -1.82%

Monthly Standard Deviation 6.08% 5.04% 1.03%

PERFORMANCE SUMMARY
Strategy Benchmark Difference

Cumulative +836.55% +191.95% +644.60%

Annualized +24.12% +10.90% +13.22%

Yearly average +24.12% +11.31% +12.81%

ALLOCATION
Market allocation

● United States 75.00%

   

   

   

   

   

Sector allocation

● Financials 30.00%

● Information Technology 20.00%

● Health Care 10.00%

● Industrials 5.00%

● Consumer Staples 5.00%

● Utilities 5.00%

CALENDAR YEAR ANALYTICS
Performance Volatility

Year Strategy S&P 500 Difference Strategy S&P 500 Difference

2015 0.44% -2.88% 3.31% 5.19% 4.42% 0.77%

2016 14.89% 9.54% 5.36% 4.45% 3.71% 0.74%

2017 50.74% 19.42% 31.32% 3.89% 1.90% 1.99%

2018 3.13% -6.24% 9.36% 5.83% 4.83% 1.01%

2019 38.36% 28.88% 9.48% 4.22% 3.54% 0.69%

2020 53.34% 16.26% 37.08% 10.28% 9.77% 0.51%

2021 26.98% 26.89% 0.09% 6.40% 3.72% 2.69%

2022 -5.16% -19.44% 14.29% 7.54% 6.86% 0.69%

2023 30.27% 24.23% 6.04% 4.92% 3.71% 1.22%

2024 41.62% 23.31% 18.31% 5.21% 3.58% 1.63%

2025 10.76% 4.46% 6.30% 5.78% 3.35% 2.43%

average 24.12% 11.31% 12.81% 5.79% 4.49% 1.30%

Annualized 24.12% 10.90% 13.22%
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Important Information: The evaluations, rankings and information provided by Trendrating (the "Services") are provided solely for the use of finance
professionals (the "Users") who have been issued a license to use the Services by Trendrating and who, by nature of their status as investment professions
understand, or are expected to understand, the complexity of finance products, the functioning of the markets and the risks inherent in them. The Services
are not offered for use by persons not employed or actively working as professionals in the finance and investment industry. The Services are to be used
entirely at the risk of the Users. Included in the Services are forward-looking statements that are based on observations, assumptions and calculations that
reflect Trendrating’s expectations. Forward-looking statements are subject to numerous risks and uncertainties that could cause actual results to materially
differ from those expectations. The Services are not intended to constitute a recommendation of any specific security or financial product and are to be
implemented solely in conjunction with or as part of a complete investment evaluation conducted by the Users. Under no circumstances shall Trendrating,
its officers, directors, employees or agents be liable for any damages, lost profits or investment losses that result in any way from use of the Services or any
interruptions, errors or delays in the Services. © Trendrating S.A. All rights reserved.
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