
Timeframe MODEL S&P 500

Inception 15.08 10.75

30 Year 13.14 10.03

25 Year 12.81 9.13

20 Year 11.30 5.92

15 Year 12.22 8.13

10 Year 10.46 13.24

5 Year 7.68 9.04

3 Year 7.38 8.68

12 Month -0.90 -4.38

INVESTMENT OBJECTIVE

The iQUANT.pro All Asset Hedge Model 

seeks capital appreciation by holding 

positions in domestic & global equity, 

credit, commodity and interest rate 

markets. 

The Model follows a data-driven “all 

asset” approach that combines top-down 

technical analysis with bottom-up 

fundamental analysis.

GO ANYWHERE…AT ANY TIME

Why limit yourself to just stocks or bonds?

• Select from 15 investment indices

• Select the top 5 indices based on 

exponential price momentum and 

relative strength index (RSI).

• Select Model holdings based on 

fundamental and technical analysis

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 which
was designed with the full benefit of hindsight, and applied retroactively to 1976.

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. The Model is rebalanced every 3 months (Feb, May, Aug, Nov). Actual
performance will vary from that of investing in the Model because it may not be fully invested at all times.
Hypothetical returns for the Model in certain years were significantly higher than the returns of the S&P 500
Index. It is important to note the Model may underperform in certain years and may produce negative results.
The Standard & Poor's 500 Index (“S&P 500”) is a market capitalization-weighted index of 500 stocks seen as
an indicator of U.S. equities and is presented as a general market benchmark.

Hypothetical Model returns were the result of certain market factors and events which may not be replicated in
the future. An investment in this Model 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. An investment in a
portfolio containing equity securities of foreign issuers is subject to additional risks, including currency
fluctuations, political risks, withholding, the lack of adequate financial information, and exchange restrictions
impacting foreign issuers. The value of the securities held by the Model may be subject to steep declines or
increased volatility or perception of the issuers.

Contact iQUANT.pro at info@iquant.pro more information.
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1980 35.48 32.05

1981 28.99 -4.95

1982 19.93 21.55

1983 25.45 22.55

1984 24.08 6.25

1985 50.44 31.74

1986 27.62 18.67

1987 3.74 5.25

1988 8.67 16.62

1989 16.40 31.68

1990 -2.25 -3.10

1991 19.32 30.46

1992 22.24 7.62

1993 20.75 10.07

1994 3.65 1.32

1995 26.46 37.59

1996 20.61 22.96

1997 34.04 33.38

1998 11.53 28.57

1999 6.94 21.06

2000 7.95 -9.09

2001 10.89 -11.86

2002 3.57 -22.10

2003 16.63 28.69

2004 23.37 10.88

2005 10.45 4.91

2006 20.08 15.79

2007 5.22 5.49

2008 20.21 -37.00

2009 15.00 26.47

2010 10.48 15.06

2011 7.87 2.11

2012 6.24 16.00

2013 26.68 32.39

2014 12.75 13.69

2015 0.53 1.38

2016 4.91 11.96

2017
2018

21.70
-0.90

21.83
-4.38

Year MODEL S&P 500

1981 28.99 -4.95

1990 -2.25 -3.10

2000 7.95 -9.09

2001 10.89 -11.86

2002 3.57 -22.10

2008 20.21 -37.00

2018 -0.90 -4.38

DOWN MARKET PERFORMANCE (Since 1980)

Standard Deviation is also known as historical volatility and is used as a gauge for the amount of expected
volatility. An investment model that has a downside capture ratio less than 100% has outperformed the
index during down-markets.

The Model also has the ability to short the 
stock market (via inverse ETFs) in an attempt 

to further hedge against down markets.

Low Beta | Low Standard Deviation 
| Low Downside Capture Ratio  | 

Low Maximum Drawdown
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TARGET HOLDINGS* (as of 11/1/2018)

%Alloc Ticker Name

20.00 Tbill

20.00 ShortIntl

4.00 AVGO BROADCOM

4.00 DAL DELTA AIRLINES

4.00 OC OWENS CORNING

4.00 JCI JOHNSON CON INTL

4.00 TOT TOTAL SA

20.00 ShortLarge

20.00 JunkBond

THESE ARE NOT THE MOST CURRENT MODEL SELECTIONS. You can
receive the most recent holdings as a subscribed member.

*Model holdings are determined every three months (Feb, May, Aug, Nov) and
selected on an equal weight basis. Real-time allocations may differ slightly from
due to the requirement that only whole shares may be purchased.

RISK & VOLATILITY MEASUREMENTS (5/1980-2018)

Risk Statistics

MODEL S&P 500

Standard Deviation 9.11 16.04

Max drawdown -10.62 -50.95

Up Capture 0.63

Down Capture 0.11

Alpha 12.28

Beta 0.28

Correlation 0.47

Win Rates

MODEL S&P 500

Winning months 332 303

Losing months 132 161

Win rate 71.55% 65.30%

Winning quarters 122 112

Losing quarters 32 42

Win rate 79.22% 72.73%

Winning years 36 31

Losing years 2 7

Win rate 94.74% 81.58%

Sharpe ratio is the average return earned in excess of the risk-free rate per unit of volatility or total risk. Maximum drawdown (MDD) is the maximum loss
from a peak to a trough of a portfolio, before a new peak is attained and is an indicator of downside risk over a specified time period. Upside and downside
capture ratios measure whether a given fund has outperformed--gained more or lost less than--a broad market benchmark during periods of market strength
and weakness, and if so, by how much. Alpha gauges the performance of an investment against a market index used as a benchmark. Beta measures the
volatility of an investment compared to the market as a whole. Correlation, measures the degree to which two securities move in relation to each other.
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iQUANT.pro (“we” or “us”) is not registered as an investment adviser. For all of its publication services, iQUANT.pro relies upon the “publishers’ exclusion”
from the definition of investment adviser under Section 202(a)(11) of the Investment Advisers Act of 1940 and corresponding state securities laws. As such,
iQUANT.pro does not offer or provide personalized investment advice. We publish information about investment models in which we believe our readers may
be interested. The information we provide (or that is derived from our website) is not, and should not be construed in any manner to be, personalized advice.
Also, our website and the information provided by us should not be construed by any subscriber or prospective subscriber as a solicitation by iQUANT.pro to
effect, or attempt to effect, any transaction in any security. Investments in the securities markets are speculative and involve substantial risk. The information
we provide or that is derived from our website should not be a substitute for advice from an investment professional. We encourage you to obtain personal
advice from your professional investment advisor and to make independent investigations before acting on the information that you obtain from iQUANT.pro
or derive from our website. Only you can determine what level of risk is appropriate for you.

As indicated above, iQUANT.pro makes no representations or warranties about the accuracy or completeness of the information contained on or derived
from iQUANT.pro’s website or otherwise provided by iQUANT.pro. Any links provided to other websites are offered as a matter of convenience and are in no
way meant to imply that iQUANT.pro endorses, sponsors, promotes or is affiliated with the owners of or participants in those sites, or endorses or warrants
any information contained on those sites, unless expressly stated. Furthermore, iQUANT.pro does not endorse, guarantee or warranty any third party
products advertised on its site, in its newsletters, in any third party rental of its permission based lists or otherwise referenced in any information provided by
iQUANT.pro or derived from iQUANT.pro’s website, and iQUANT.pro expressly disclaims any responsibility and accepts no liability with respect to such
information and products.

We encourage our subscribers to invest carefully and to utilize the information available at the web sites of the Securities and Exchange Commission at
http://www.sec.gov, and the Financial Industry Regulatory Authority, Inc. at http://www.finra.org. You can review company filings at SEC’s EDGAR page. We
do not in any way warrant or guarantee the success of nor endorse any action you take in reliance on the information we provide or that is derived from our
website.

Our personnel (and affiliates) may own positions in and/or trade the securities mentioned in the information that we provide. However, iQUANT.pro’s policies
prohibit all employees of iQUANT.pro from engaging in any securities transactions that will directly or indirectly compete with the interests of our subscribers
that are actually known to iQUANT.pro. We are not compensated in any way for publishing information about companies mentioned in our reports.
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