
Model Selections for JANUARY 2024
Note: Model selections may scroll down to next page

Blank cells in the "Action" column denote "holds".

To easily find a model, hit Alt-E (concurrently) and then F

and type in the name of the model.

ALL ASSETS HEDGE

%Alloc Ticker Name Action

20.71 BIL TBill

17.75 EFZ ShortIntl

4.21 MITSY MITSUI + CO

5.39 CAT CATERPILLAR

4.63 HSBC HSBC HLDGS PLC

4.00 BP BP PLC

4.14 HMC HONDA MOTOR

21.36 GLD Gold

17.81 SH ShortLarge

ALL CAP SMART BETA

%Alloc Ticker Name Action

10.37 TKOMY TOKIO MARINE HLD

9.40 MCK MCKESSON CORP

10.01 NVS NOVARTIS AG

11.48 ESGR ENSTAR GROUP

10.08 CAJPY CANON

9.88 PSO PEARSON PLC

10.21 VIRT VIRTU FINANCIAL

9.20 BTI BRITISH AMER TOB

10.37 SPKKY SPARK NEW ZEALAN

9.00 ADRNY KONIN AHOLD DELH

ALL ASSETS ETF

%Alloc Ticker Name Action

17.98 EFZ ShortMSCI

19.75 UUP USDollar

18.10 SH ShortSP500

21.63 GLD Gold

22.54 AGG InvGrdCorpBnd

ALL ASSETS RISK ON RISK OFF ROTATION

%Alloc Ticker Name

Please ensure to verify the trading volume of securities before executing orders. While uncommon, an iQUANT model might choose a stock 
with a low trading volume. If encountered, feel free to contact us for an alternative stock recommendation, or consider utilizing a sector ETF 
that represents the low-volume stock. Alternatively, you can redistribute the allocation across the remaining selections.

If restricted from specific inverse ETFs, explore Grizzly Short Fund (GRZZX), PIMCO StocksPlus Short Fund (PSPLX), ProFunds Bear Inv (BRPIX), or 
AdvisorShares Ranger Equity Bear ETF (HDGE) for inverse S&P 500. For alternatives to Grayscale Bitcoin Trust, consider ProShares Bitcoin Strategy ETF 
(BITO) or Bitcoin Strategy ProFund Investor (BTCFX). As a mutual fund U.S. Dollar alternative, consider ProFunds Rising US Dollar Investor (RDPIX).

iQUANT is changing the reconstitution month of its annual models from January to February in order to be consistent with the reconstitution 
schedules of the rest of its models; therefore, there will be no selection changes until February for all annual iQUANT models.



iShares Silver Trust SELL

14.29 QQQ Invesco QQQ Trust Series 1

14.29 ILF iShares Latin America 40 ETF

14.29 RSP Invesco S&P 500 Equal Weight ETF BUY

14.29 UGA United States Gasoline Fund, LP

14.29 EPP iShares MSCI Pacific ex Japan ETF

28.55 BIL Money Market / Equivalent

Silver was replaced by equal-weight S&P 500.

ALL CAP SHARE BUYBACK

%Alloc Ticker Name Action

9.24 AEL American Equity Investment Life Holding Company

9.31 AFL Aflac Incorporated

10.05 AKAM Akamai Technologies, Inc.

9.55 L Loews Corporation

9.44 WU The Western Union Company

9.97 NEU NewMarket Corporation

10.82 CSL Carlisle Companies Incorporated

11.26 QLYS Qualys, Inc.

9.28 WRB W. R. Berkley Corporation

11.08 SCI Service Corporation International

ALL CAP HIGH YIELD

%Alloc Ticker Name Action

16.86 PBR PETROBRAS

11.56 FRO FRONTLINE PLC

9.48 ETRN EQUITRANS MIDSTR

9.19 CVI CVR ENERGY

8.37 PAA PLAINS ALL AMER

7.79 ARLP ALLIANCE RES PRT

11.50 JXN JACKSON FINL

7.95 HSBC HSBC HLDGS PLC

9.65 ING ING GROEP NV

7.65 PXD PIONEER NAT RES

BULLS OF THE DOW

%Alloc Ticker Name Action

11.37 AXP American Express Company

12.75 TRV The Travelers Companies, Inc.

3.02 CSCO Cisco Systems, Inc.

17.75 UNH UnitedHealth Group Incorporated

6.23 CVX Chevron Corporation

1.87 CRM Salesforce, Inc.

18.41 AAPL Apple Inc.

4.12 DOW Dow Inc.

4.67 IBM International Business Machines Corporation

19.81 MSFT Microsoft Corporation

BAT OUT OF HELL

%Alloc Ticker Name Action

WEC WEC ENERGY GROUP SELL

PAA PLAINS ALL AMER SELL

BP BP PLC SELL

6.67 NRG NRG ENERGY

6.67 OTTR OTTER TAIL CORP



6.67 AEP AMER ELEC POWER

6.67 LNT ALLIANT ENERGY

6.67 SO SOUTHERN CO BUY

6.67 DK DELEK US HOLDING

6.67 GEL GENESIS ENGY LP BUY

6.67 PAGP PLAINS GP HLD LP

6.67 SUN SUNOCO LP

6.67 E ENI SPA BUY

6.67 NOC NORTHROP GRUMMAN

6.67 LMT LOCKHEED MARTIN

6.67 HII HUNTINGTON INGAL

6.67 GD GEN DYNAMICS

6.67 AVAV AEROVIRONMENT

40 DAYS

%Alloc Ticker Name Action

12.04 BXP Boston Properties, Inc.

10.21 EMN Eastman Chemical Company

11.38 GGG Graco Inc.

10.66 FBIN Fortune Brands Innovations, Inc.

6.86 TRMB Trimble Inc.

9.27 EPAM EPAM Systems, Inc.

8.24 CDAY Ceridian HCM Holding Inc.

10.39 CCK Crown Holdings, Inc.

10.80 NDSN Nordson Corporation

10.15 RPM RPM International Inc.

SHARE BUYBACK SCREAMERS

%Alloc Ticker Name Action

NTES NetEase, Inc. SELL

RACE Ferrari N.V. SELL

WM Waste Management, Inc. SELL

RSG Republic Services, Inc. SELL

6.67 TMUS T-Mobile US, Inc.

6.67 EMR Emerson Electric Co.

6.67 DE Deere & Company

6.67 CVX Chevron Corporation

6.67 OXY Occidental Petroleum Corporation

6.67 TT Trane Technologies plc

6.67 CRH CRH plc

6.67 GRMN Garmin Ltd. BUY

6.67 CHKP Check Point Software Technologies Ltd. BUY

6.67 CB Chubb Limited

6.67 HIG The Hartford Financial Services Group, Inc.

6.67 AMP Ameriprise Financial, Inc.

6.67 FIS Fidelity National Information Services, Inc. BUY

6.67 EXPE Expedia Group, Inc. BUY

6.67 AFL Aflac Incorporated

CYCLICAL SUPER SECTOR

%Alloc Ticker Name Action

12.62 RCL Royal Caribbean Cruises Ltd.

6.95 CCL Carnival Corporation & plc

8.68 PHM PulteGroup, Inc.

5.06 BKNG Booking Holdings Inc.

5.12 WYNN Wynn Resorts, Limited



20.17 URI United Rentals, Inc.

11.74 CMG Chipotle Mexican Grill, Inc.

6.58 LVS Las Vegas Sands Corp.

14.17 MGM MGM Resorts International

8.90 AZO AutoZone, Inc.

DOMESTIC INCOME

%Alloc Ticker Name Action

20.40 SPHY SPDR Series Trust - SPDR Portfolio High Yield Bond ETF

20.40 USHY iShares Trust - iShares Broad USD High Yield Corporate Bond ETF

20.62 FALN iShares Trust - iShares Fallen Angels USD Bond ETF

19.29 SCHO Schwab Strategic Trust - Schwab Short-Term U.S. Treasury ETF

19.29 SPTS SPDR Series Trust - SPDR Portfolio Short Term Treasury ETF

DEFENSIVE SUPER SECTOR

%Alloc Ticker Name Action

9.52 ELV Elevance Health, Inc.

14.60 AMGN Amgen Inc.

6.59 DOCS Doximity, Inc.

9.06 CVS CVS Health Corporation

13.18 LEN Lennar Corporation

10.78 BA The Boeing Company

9.93 UNH UnitedHealth Group Incorporated

6.89 EL The Estée Lauder Companies Inc.

13.29 GRMN Garmin Ltd.

6.18 UGI UGI Corporation

S&P DEFENSIVE SECTOR MODEL*

%Alloc Ticker Name Action

5.18 UHS UNIVERSAL HEALTH

5.73 LH LAB CORP OF AMER

6.33 EQT EQT

3.21 NWL NEWELL BRANDS

5.05 T AT&T INC

3.75 BMY BRISTOL-MYERS SQ

4.26 CI THE CIGNA GROUP

6.66 MCK MCKESSON CORP

7.51 CAH CARDINAL HEALTH

3.00 WBA WALGREENS BOOTS

5.36 KR KROGER

4.28 ADM ARCHER-DANIELS

4.74 CNC CENTENE CORP

3.97 CVS CVS HEALTH

4.83 ABBV ABBVIE

5.03 HOLX HOLOGIC INC

4.88 GILD GILEAD SCIENCES

6.55 COR CENCORA

5.55 MDT MEDTRONIC PLC

4.12 GIS GEN MILLS

ETF MULTI-ASSET INCOME

%Alloc Ticker Name Action

21.47 PCY Invesco Exchange-Traded Fund Trust II - Invesco Emerging Markets Sovereign Debt ETF

19.87 JNK SPDR Series Trust - SPDR Bloomberg High Yield Bond ETF

19.85 HYG iShares Trust - iShares iBoxx $ High Yield Corporate Bond ETF



18.98 AMLP ALPS ETF Trust - Alerian MLP ETF

19.83 USHY iShares Trust - iShares Broad USD High Yield Corporate Bond ETF

ESG 10

%Alloc Ticker Name Action

12.04 MPWR Monolithic Power Systems, Inc.

11.24 LRCX Lam Research Corporation

10.22 NVDA NVIDIA Corporation

10.10 TXN Texas Instruments Incorporated

9.07 ODFL Old Dominion Freight Line, Inc.

9.89 ANET Arista Networks, Inc.

9.60 EL The Estée Lauder Companies Inc.

8.63 KMB Kimberly-Clark Corporation

8.22 PG The Procter & Gamble Company

10.97 KEYS Keysight Technologies, Inc.

ETF MOMENTUM

%Alloc Ticker Name Action

20.12 IAU iShares Gold Trust

20.14 GLDM World Gold Trust - SPDR Gold MiniShares Trust

19.57 SHV iShares Trust - iShares Short Treasury Bond ETF

20.05 AMLP ALPS ETF Trust - Alerian MLP ETF

20.12 GLD SPDR Gold Trust

ETF STYLE BOX ROTATION

%Alloc Ticker Name Side

25.00 IJJ iShares S&P Mid-Cap 400 Value ETF Long

25.00 IJT iShares S&P Small-Cap 600 Growth ETF Cash

25.00 IVE iShares S&P 500 Value ETF Long

25.00 IJK iShares S&P Mid-Cap 400 Growth ETF  Long

The small cap value strategy was replaced by the small cap growth strategy (which is in cash this month)

TO SUMMARIZE, the Model is 25% IJJ, 25% IVE, 25% IJK, and 25% BIL (or money market equivalent) for January, 2024.

MUTUAL FUND STYLE BOX ROTATION

%Alloc Ticker Name Action

27.19 PKSFX Virtus KAR Small-Cap Core Fund;I

45.95 BIL Money Market / Equivalent

26.86 USNQX Victory Nasdaq-100 Index Fund;Fund

DOMESTIC GROWTH FUND ROTATION

%Alloc Ticker Name Action

19.67 MLPOX Invesco SteelPath MLP Alpha Fund;Y

20.26 HGASX Hennessy Gas Utility Fund;Institutional

20.28 FRUAX Franklin Utilities Fund;Advisor

20.87 MMUIX MFS Utilities Fund;I

18.91 BIL Money Market / Equivalent

INCOME FUND MODEL

%Alloc Ticker Name Action

20.63 BGHIX BrandywineGLOBAL - High Yield Fund;I

20.52 BCGIX BrandywineGLOBAL - Corporate Credit Fd;I

19.47 FAUZX Franklin Low Duration US Govt Securities Fund;Adv

19.78 PIMSX Virtus Newfleet Multi-Sector Short Term Bond Fd;I



19.60 LMTYX Invesco Short Duration Inflation Protected Fund;Y

FINANCIAL SERVICES

%Alloc Ticker Name Action

9.00 FCNCA FIRST CITIZEN BC

10.26 BBVA BANCO BILBAO VIZ

11.56 UBS UBS GROUP AG

9.87 HSBC HSBC HLDGS PLC

10.33 ING ING GROEP NV

9.28 AFL AFLAC

10.81 DB DEUTSCHE BANK

11.23 MFC MANULIFE FINL

9.52 L LOEWS

8.14 UNM UNUM GROUP

SECTOR FUND ALLOCATION

%Alloc Ticker Name Action

61.79 BIL Money Market / Equivalent

10.03 RAGHX Virtus KAR Health Sciences Fund;A

8.70 IENYX Invesco Energy Fund;Y

10.11 RYBIX Rydex Basic Materials Fund;Investor

9.37 FDIGX Fidelity Advisor Consumer Staples Fund;I

INTERNATIONAL FUND RISK ON RISK OFF

%Alloc Ticker Name Action

3.33 APDKX Artisan International Value Fund;Adv

19.91 JIESX JPMorgan Developed International Value Fund;I

20.30 APDGX Artisan Global Value Fund;Adv

19.84 COSVX Columbia Overseas Value Fund;Adv

19.98 HILIX Hartford International Value Fund;I

16.65 APDKX Artisan International Value Fund;Adv

GREATEST HITS

%Alloc Ticker Name Action

8.96 CSCO Cisco Systems, Inc.

10.78 VALE VALE SA

10.37 ADBE Adobe Inc.

10.50 AMGN Amgen Inc.

11.23 NVDA NVIDIA Corporation

10.09 PBR PETROBRAS

9.96 ODFL Old Dominion Freight Line, Inc.

9.46 REPYY REPSOL SA

9.02 BP BP PLC

9.63 GILD Gilead Sciences, Inc.

GLOBAL ETF INCOME

%Alloc Ticker Name Action

20.28 SRLN SSGA Active Trust - SPDR Blackstone Senior Loan ETF

20.16 FTSL First Trust Exchange-Traded Fund IV - First Trust Senior Loan Fund

19.88 FLTR VanEck ETF Trust - VanEck IG Floating Rate ETF

19.82 FLOT iShares Trust - iShares Floating Rate Bond ETF

19.86 FLRN SPDR Series Trust - SPDR Bloomberg Investment Grade Floating Rate ETF

DIVIDEND GROWTH 10



%Alloc Ticker Name Action

8.51 PM Philip Morris International Inc.

11.58 CSCO Cisco Systems, Inc.

11.32 AMGN Amgen Inc.

10.99 SCCO Southern Copper Corporation

5.21 MMM 3M Company

10.12 MRK Merck & Co., Inc.

7.83 MO Altria Group, Inc.

16.65 INTC Intel Corporation

5.92 PFE Pfizer Inc.

11.87 GILD Gilead Sciences, Inc.

HEALTHCARE

%Alloc Ticker Name Action

9.09 NVS NOVARTIS AG

9.33 CAH CARDINAL HEALTH

10.55 FMS FRESENIUS MED

11.81 THC TENET HEALTHCARE

8.77 GSK GSK

10.17 UHS UNIVERSAL HEALTH

9.27 SNY SANOFI

9.57 LH LAB CORP OF AMER

11.38 DVA DAVITA INC

10.06 HCA HCA HEALTHCARE

INTERNATIONAL BUYBACK & DIVIDEND

%Alloc Ticker Name Action

10.60 VALE VALE SA

8.87 BP BP PLC

11.15 VTRS VIATRIS

9.94 AMCR AMCOR PLC

9.66 LYB LYONDELLBASELL

9.30 REPYY REPSOL SA

9.56 E ENI SPA

11.44 GRMN GARMIN LTD

10.21 SPKKY SPARK NEW ZEALAN

9.27 TTE TOTALENERGIES SE

INTERNATIONAL EFFICIENCY*

%Alloc Ticker Name Action

3.10 BNTX BioNTech SE

6.90 TEAM Atlassian Corporation

3.10 SQM Sociedad Química y Minera de Chile S.A.

7.20 MELI MercadoLibre, Inc.

2.60 INMD InMode Ltd.

3.20 DQ Daqo New Energy Corp.

5.60 ACN Accenture plc

6.10 PDD PDD Holdings Inc.

5.20 CHKP Check Point Software Technologies Ltd.

6.00 EG Everest Group, Ltd.

3.70 QFIN Qifu Technology, Inc.

5.10 AON Aon plc

6.70 FUTU Futu Holdings Limited

2.60 TSEM Tower Semiconductor Ltd.

4.10 LAZ Lazard Ltd



3.20 DAVA Endava plc

7.00 RACE Ferrari N.V.

4.50 SIM Grupo Simec, S.A.B. de C.V.

7.30 NTES NetEase, Inc.

6.80 ACGL Arch Capital Group Ltd.

ETF INFLATION HEDGE

%Alloc Ticker Name Action

7.50 GLD SPDR Gold Shares

5.00 SLV iShares Silver Trust

2.50 UGA United States Gasoline Fund, LP

2.50 DBB Invesco DB Base Metals Fund

5.00 GBTC Grayscale Bitcoin Trust (BTC) 

7.50 IYR iShares U.S. Real Estate ETF

10.00 TIP iShares TIPS Bond ETF

7.50 MBB iShares MBS ETF

10.00 IVE iShares S&P 500 Value ETF

42.50 BIL Money Market / Equivalent

INTERNATIONAL INCOME

%Alloc Ticker Name Action

18.38 FCO abrdn Global Income Fund, Inc.

21.87 RCS PIMCO Strategic Income Fund, Inc.

19.57 FAM First Trust/Abrdn Global Opportunity Income Fund

19.62 FAX Abrdn Asia-Pacific Income Fund Inc

20.56 BWG Legg Mason BW Global Income Opportunities Fund Inc.

INTERNATIONAL ETF ROTATION

%Alloc Ticker Name

10.00 EWO iShares MSCI Austria ETF

5.00 EWQ iShares MSCI France ETF

5.00 EWG iShares MSCI Germany ETF 

5.00 EWA iShares MSCI Australia ETF

5.00 EWZ iShares MSCI Brazil ETF

10.00 EWU iShares MSCI United Kingdom ETF

5.00 EZA iShares MSCI South Africa ETF

10.00 EDEN iShares MSCI Denmark ETF 

45.00 BIL Money Market / Equivalent

INTERNATIONAL TITANS

%Alloc Ticker Name Action

6.87 INFY Infosys Limited

10.24 LOGI Logitech International S.A.

16.56 ACN Accenture plc

10.35 GRMN Garmin Ltd.

8.45 ESNT Essent Group Ltd.

8.30 TEL TE Connectivity Ltd.

9.93 NVS Novartis AG

9.68 TT Trane Technologies plc

9.87 CNI Canadian National Railway Company

9.74 DOX Amdocs Limited

LARGE CAP GROWTH

%Alloc Ticker Name Action



9.50 PGR PROGRESSIVE

10.61 REGN REGENERON PHARM

9.87 GL GLOBE LIFE

10.49 RSG REPUBLIC SERVICE

10.30 WM WASTE MANAGEMENT

9.11 BDX BECTON,DICKINSON

9.01 AJG GALLAGHER, ART

10.67 AMGN AMGEN

9.75 STZ CONSTELLATION BR

10.70 CDNS CADENCE DESIGN

LARGE CAP SHARE BUYBACK

%Alloc Ticker Name Action

9.50 REPYY REPSOL SA

9.32 BMY BRISTOL-MYERS SQ

9.55 FCNCA FIRST CITIZEN BC

11.36 MTB M + T BANK

9.05 BP BP PLC

9.51 MITSY MITSUI + CO

11.92 MFC MANULIFE FINL

9.44 SHEL SHELL PLC

10.45 GOOGL ALPHABET

9.90 CMCSA COMCAST

LARGE CAP VALUE

%Alloc Ticker Name Action

8.63 AFL AFLAC

9.81 STT STATE STREET

11.86 DHI D R HORTON

10.57 COF CAPITAL ONE FINL

10.67 C CITIGROUP

8.66 TAP MOLSON COORS BEV

9.98 VTRS VIATRIS

11.39 LEN LENNAR

10.48 QRVO QORVO

7.97 FOXA FOX CORP

LARGE CAP HIGH YIELD

%Alloc Ticker Name Action

9.37 BBVA BANCO BILBAO VIZ

7.71 VALE VALE SA

8.15 TTE TOTALENERGIES SE

9.59 VOD VODAFONE GROUP

16.25 PBR PETROBRAS

6.54 DVN DEVON ENERGY

10.89 CTRA COTERRA ENERGY

9.06 MBGAF MERCEDES-BENZ AG

11.61 VZ VERIZON COMMUNIC

10.85 LYG LLOYDS BANKING

SMID CAP EFFICIENCY*

%Alloc Ticker Name Action

4.56 NSP INSPERITY

4.06 WU WESTERN UNION

5.94 MUSA MURPHY USA



4.37 BJ BJS WHOLESALE

4.28 CALM CAL MAINE FOODS

4.98 CHE CHEMED CORP

6.21 LECO LINCOLN ELECTRIC

5.64 AN AUTONATION

7.78 NEU NEWMARKET CORP

4.67 INVA INNOVIVA

2.95 AMN AMN HEALTHCARE

7.45 HCC WARRIOR MET

3.39 CBSH COMMERCE BANCSH

5.30 CNO CNO FINANCIAL

7.58 JBL JABIL CIRCUIT

2.46 NGVT INGEVITY

6.39 MLI MUELLER INDS

4.23 POST POST HOLDINGS

4.03 SCI SERVICE CP INTL

3.74 NXST NEXSTAR MEDIA GR

MID CAP GROWTH

%Alloc Ticker Name Action

9.10 JBL JABIL CIRCUIT

10.37 VST VISTRA

9.96 NEU NEWMARKET CORP

13.49 BLDR BUILDERS FIRSTSO

8.63 MUSA MURPHY USA

11.26 QLYS QUALYS

10.04 SFM SPROUTS FARMERS

8.93 TDC TERADATA

8.75 FCFS FIRSTCASH HLDGS

9.46 PRI PRIMERICA

SMID CAP 10

%Alloc Ticker Name Action

17.95 ABG Asbury Automotive Group, Inc.

9.05 UNM Unum Group

9.10 NXST Nexstar Media Group, Inc.

3.83 MED Medifast, Inc.

8.89 LCII LCI Industries

10.35 MIDD The Middleby Corporation

16.67 PATK Patrick Industries, Inc.

8.49 PII Polaris Inc.

6.59 SNEX StoneX Group Inc.

9.09 THO THOR Industries, Inc.

MONTHLY LONG / SHORT

%Alloc Ticker Name Action

NVDA NVIDIA Corporation SELL

LVS Las Vegas Sands Corp. SELL

META Meta Platforms, Inc. SELL

ESS Essex Property Trust, Inc. SELL

AIG American International Group, Inc. SELL

MKC.V McCormick & Company, Incorporated SELL

MRK Merck & Co., Inc. SELL

TJX The TJX Companies, Inc. SELL

SRCL Short: Stericycle, Inc. COVER

DECK Short: Deckers Outdoor Corporation COVER



QLYS Short: Qualys, Inc. COVER

TMUS Short: T-Mobile US, Inc. COVER

ULTA Short: Ulta Beauty, Inc. COVER

ROKU Short: Roku, Inc. COVER

ZBRA Short: Zebra Technologies Corporation COVER

ETSY Short: Etsy, Inc. COVER

PEN Short: Penumbra, Inc. COVER

SBAC Short: SBA Communications Corporation COVER

8.55 STT State Street Corporation BUY

8.55 HUM Humana Inc.

8.55 MSCI MSCI Inc.

8.55 L Loews Corporation BUY

8.55 AAPL Apple Inc. BUY

8.55 KO The Coca-Cola Company BUY

8.55 FIS Fidelity National Information Services, Inc. BUY

8.55 TDY Teledyne Technologies Incorporated BUY

8.55 V Visa Inc. BUY

2.31 ARWR Short: Arrowhead Pharmaceuticals, Inc. SHORT

2.31 DLTR Short: Dollar Tree, Inc. SHORT

2.31 CHDN Short: Churchill Downs Incorporated SHORT

2.31 SPGI Short: S&P Global Inc. SHORT

2.31 PVH Short: PVH Corp. SHORT

2.31 ALNY Short: Alnylam Pharmaceuticals, Inc. SHORT

2.31 MRNA Short: Moderna, Inc. SHORT

2.31 SRPT Short: Sarepta Therapeutics, Inc. SHORT

2.31 BRK.A Short: Berkshire Hathaway Inc. SHORT

2.31 CELH Short: Celsius Holdings, Inc. SHORT

ETF MONTHLY MARKET TIMING

%Alloc Ticker Name Side

20.00 SPY SPDR S&P 500 ETF Trust Long

20.00 QQQ Invesco QQQ Trust Cash

20.00 MDY SPDR S&P MIDCAP 400 ETF Trust Long

20.00 IJR iShares Core S&P Small-Cap ETF Long

20.00 IWC iShares Micro-Cap ETF Cash

TO SUMMARIZE, the Model is 20% SPY, 20% MDY, 20% IJR, AND 40% BIL (or money market equivalent) for January, 2024.

MID CAP VALUE

%Alloc Ticker Name Action

9.89 CNO CNO FINANCIAL

11.77 X U S STEEL CORP

12.45 WOR WORTHINGTON ENT

7.62 UNM UNUM GROUP

9.26 LEG LEGGETT + PLATT

9.03 RS RELIANCE STEEL

8.88 PPC PILGRIMS PRIDE

9.22 PAG PENSKE AUTO GRP

9.96 WLK WESTLAKE

11.92 TOL TOLL BROTHERS

ALL ASSETS ETF - NO INVERSE

%Alloc Ticker Name Action

18.06 UUP USDollar

19.78 GLD Gold

20.62 IEF 7to10Treasury

20.61 AGG InvGrdCorpBnd



20.92 IBND IntlBonds

NASDAQ 10

%Alloc Ticker Name Action

9.25 ODFL Old Dominion Freight Line, Inc.

9.63 ADBE Adobe Inc.

9.23 ADP Automatic Data Processing, Inc.

9.66 GOOG Alphabet Inc.

9.04 VRSK Verisk Analytics, Inc.

12.41 CRWD CrowdStrike Holdings, Inc.

10.09 META Meta Platforms, Inc.

10.92 BKNG Booking Holdings Inc.

10.06 EXPD Expeditors International of Washington, Inc.

9.70 AAPL Apple Inc.

DEFENSIVE PREFERRED INCOME

%Alloc Ticker Name Action

11.17 DRADP Star Equity Holdings, Inc.

10.71 NI.PB NiSource Inc.

9.25 CHSCM CHS Inc.

11.41 ERRAF Emera Incorporated

8.98 SPH Suburban Propane Partners, L.P.

10.03 TGAPF AltaGas Ltd.

10.70 DUK.PA Duke Energy Corporation

9.39 BEP.PA Brookfield Renewable Partners L.P.

9.53 PCG.PA Pacific Gas and Electric Company

8.84 SGU Star Group, L.P.

TOTAL REAL ESTATE

%Alloc Ticker Name Action

9.83 AMT AMER TOWER REIT

10.09 FR FIRST IND RLTY

8.79 DLR DIGITAL REALTY

10.44 NVR NVR INC

9.12 EGP EASTGROUP PROP

11.37 LGIH LGI HOMES

8.90 AMH AMER HOMES 4 REN

12.35 MTH MERITAGE HOMES

8.42 EME EMCOR GROUP

10.68 BXP BOSTON PROPERTIE

RISK ON RISK OFF ETF

%Alloc Ticker Name Action

IVE iShares Trust - iShares S&P 500 Value ETF SELL

IWS iShares Trust - iShares Russell Mid-Cap Value ETF SELL

IWM iShares Trust - iShares Russell 2000 ETF SELL

10.00 XLF The Select Sector SPDR Trust - The Financial Select Sector SPDR Fund

10.00 IWF iShares Trust - iShares Russell 1000 Growth ETF BUY

10.00 XLI The Select Sector SPDR Trust - The Industrial Select Sector SPDR Fund

10.00 XLK The Select Sector SPDR Trust - The Technology Select Sector SPDR Fund BUY

10.00 XLY The Select Sector SPDR Trust - The Consumer Discretionary Select Sector SPDR Fund BUY

50.00 IEF Intermediate_Treasury

ETF RECESSION HEDGE



%Alloc Ticker Name

10.00 PPA Invesco Aerospace & Defense ETF

5.00 XLP Consumer Staples Select Sector SPDR Fund

5.00 XLV Health Care Select Sector SPDR Fund

5.00 XLU Utilities Select Sector SPDR Fund

5.00 SLV iShares Silver Trust

5.00 UUP Invesco DB US Dollar Index Bullish Fund 

5.00 VIXM ProShares VIX Mid-Term Futures ETF

5.00 TLH iShares 10-20 Year Treasury Bond ETF

10.00 TLT iShares 20+ Year Treasury Bond ETF

5.00 XLV Health Care Select Sector SPDR Fund

40.00 BIL Money Market / Equivalent

MONTHLY RISK ON RISK OFF

%Alloc Ticker Name Action

CI THE CIGNA GROUP SELL

NFLX NETFLIX SELL

SAIA SAIA SELL

CDW CDW CORP SELL

LNT ALLIANT ENERGY SELL

5.00 CDNS CADENCE DESIGN BUY

5.00 META META PLATFORMS

5.00 AAPL APPLE

5.00 GOOGL ALPHABET

5.00 AMZN AMAZON.COM

5.00 WSM WILLIAMS-SONOMA BUY

5.00 NVO NOVO-NORDISK BUY

5.00 DHI D R HORTON

5.00 ADBE ADOBE BUY

5.00 ENTG ENTEGRIS BUY

50.00 IEF Intermediate_Treasury

RECESSION 10

%Alloc Ticker Name Action

9.64 GILD Gilead Sciences, Inc.

10.31 CAH Cardinal Health, Inc.

9.30 LMT Lockheed Martin Corporation

10.79 EXEL Exelixis, Inc.

9.83 CL Colgate-Palmolive Company

10.43 REGN Regeneron Pharmaceuticals, Inc.

10.37 TMUS T-Mobile US, Inc.

9.77 LLY Eli Lilly and Company

9.24 TWNK Hostess Brands, Inc.

10.30 COR Cencora, Inc.

ALL CAP HIGH YIELD RISK ON RISK OFF

%Alloc Ticker Name Action

SBLK STAR BULK CARRI SELL

AGNC AGNC INVESTMENT SELL

ARCC ARES CAPITAL SELL

ABR ARBOR REALTY SELL

BRSP BRIGHTSPIRE CAPI SELL

GBDC GOLUB CAPITAL BD SELL

7.50 ARLP ALLIANCE RES PRT BUY

7.50 OMF ONEMAIN HOLDINGS

7.50 CIM CHIMERA INVEST BUY



7.50 PMT PENNYMAC MORTGAG BUY

7.50 DMLP DORCHESTER MN LP

7.50 PBR PETROBRAS

7.50 FSK FS KKR CAPITAL BUY

7.50 ARI APOLLO COMMERCIA BUY

7.50 HTGC HERCULES CAPITAL

7.50 CSWC CAPITAL SOUTHWES BUY

25.00 TLT 20_Year_Treasury

GLOBAL STYLE BOX ROTATION

%Alloc Ticker Name Action

6.32 PBR.A Petróleo Brasileiro S.A. - Petrobras

6.40 FMX Fomento Económico Mexicano, S.A.B. de C.V.

6.87 PKX POSCO Holdings Inc.

5.55 HMC Honda Motor Co., Ltd.

6.46 ING ING Groep N.V.

6.59 CNI Canadian National Railway Company

6.42 ETN Eaton Corporation plc

7.18 LULU Lululemon Athletica Inc.

5.92 NVO Novo Nordisk A/S

6.68 TSM Taiwan Semiconductor Manufacturing Company Limited

6.80 NVT NVENT ELECTRIC

7.58 LPG DORIAN LPG LTD

6.08 DOX AMDOCS

8.50 SIG SIGNET JEWELERS

6.67 ALV AUTOLIV

S&P 500 EFFICIENCY*

%Alloc Ticker Name Action

3.47 BMY BRISTOL-MYERS SQ

5.62 CTRA COTERRA ENERGY

6.17 MCK MCKESSON CORP

6.96 CAH CARDINAL HEALTH

3.95 CI THE CIGNA GROUP

4.88 COP CONOCOPHILLIPS

4.64 OXY OCCIDENTAL PET

6.41 MPC MARATHON PETROL

4.70 XOM EXXON MOBIL

4.68 T AT&T INC

5.56 PXD PIONEER NAT RES

4.40 CF CF INDUSTRIES

4.98 VLO VALERO ENERGY

5.18 AZO AUTOZONE

5.82 FANG DIAMONDBACK ENER

4.44 MET METLIFE INC

4.44 PFG PRINCIPAL FINL

5.87 EQT EQT

3.87 DVN DEVON ENERGY

3.96 RF REGIONS FINL

ETF SECTOR ROTATION

%Alloc Ticker Name Action

22.69 XLK Technology Select Sector SPDR

19.17 XLE Energy Select Sector SPDR

21.71 XLC Communication Services Select Sector SPDR

17.15 SH Short S&P 500



19.29 BIL Money Market / Equivalent

SMALL CAP GROWTH

%Alloc Ticker Name Action

8.76 AMN AMN HEALTHCARE

10.26 CORT CORCEPT THERAPEU

10.38 CASH PATHWARD FINL

8.87 TWNK HOSTESS BRANDS

8.87 AVTA AVANTAX INC

9.36 AEL AMERICAN EQUITY

10.15 BRC BRADY CORP

9.60 TBBK THE BANCORP

10.10 ATGE ADTALEM GLOBAL

13.65 SIG SIGNET JEWELERS

SENSITIVE SUPER SECTOR

%Alloc Ticker Name Action

9.40 ADBE Adobe Inc.

17.05 NVDA NVIDIA Corporation

10.16 NOW ServiceNow, Inc.

9.59 INTU Intuit Inc.

9.52 CRM Salesforce, Inc.

9.38 AAPL Apple Inc.

5.69 CSCO Cisco Systems, Inc.

10.37 MSFT Microsoft Corporation

7.97 COP ConocoPhillips

10.86 AMD Advanced Micro Devices, Inc.

SELL IN MAY

%Alloc Ticker Name Action

10.40 COR Cencora, Inc.

8.63 HAL Halliburton Company

11.22 MAR Marriott International, Inc.

9.24 FANG Diamondback Energy, Inc.

11.61 KLAC KLA Corporation

8.79 SLB Schlumberger Limited

9.23 MPC Marathon Petroleum Corporation

9.84 VRSK Verisk Analytics, Inc.

10.39 AIG American International Group, Inc.

10.64 CDW CDW Corporation

CONSUMER STAPLES

%Alloc Ticker Name Action

9.83 VGR VECTOR GROUP

9.32 EPC EDGEWELL PERSONA

12.92 COKE COCA-COLA CONSOL

10.15 CCEP COCA-COLA EURO

11.50 NWL NEWELL BRANDS

9.42 TAP MOLSON COORS BEV

9.65 IMBBY IMPERIAL BRANDS

8.94 ENR ENERGIZER

8.82 BTI BRITISH AMER TOB

9.43 PM PHILIP MORRIS

SECTOR ROTATION



%Alloc Ticker Name Action

6.13 BMY BRISTOL-MYERS SQ

6.76 WST WEST PHARMACEUT

7.09 ICLR ICON PLC

7.17 MDT MEDTRONIC PLC

6.90 BSX BOSTON SCIENTIFC

7.00 CCEP COCA-COLA EURO

8.21 TPR TAPESTRY INC

7.12 INGR INGREDION

6.29 UL UNILEVER PLC

5.84 BG BUNGE GLOBAL SA

5.59 EQT EQT

6.95 EONGY EON SE

6.76 PCG PG+E CORP

6.51 ETR ENTERGY

5.67 EXC EXELON

SMALL CAP VALUE

%Alloc Ticker Name Action

8.77 ATGE Adtalem Global Education Inc.

9.46 BFH Bread Financial Holdings, Inc.

13.16 PLAB Photronics, Inc.

9.34 PMT PennyMac Mortgage Investment Trust

9.38 FTDR Frontdoor, Inc.

10.24 GIII G-III Apparel Group, Ltd.

9.96 JOE The St. Joe Company

9.89 CRNC Cerence Inc.

11.36 MDC M.D.C. Holdings, Inc.

8.44 BXMT Blackstone Mortgage Trust, Inc.

TECHNOLOGY

%Alloc Ticker Name Action

11.41 ATEYY ADVANTEST

11.06 INTC INTEL

9.83 AMAT APPLIED MATLS

9.18 AKAM AKAMAI TECHNOL

9.49 FLEX FLEX LTD

10.17 TTDKY TDK

10.13 OTEX OPEN TEXT

10.15 ADI ANALOG DEVICES

9.49 KYOCY KYOCERA

9.09 BIDU BAIDU

LEVERAGED 2X ETF TIMING

%Alloc Strategy Name Side

25.00 SSO ProShares Ultra S&P500 Long

25.00 QLD ProShares Ultra QQQ Cash

25.00 UWM ProShares Ultra Russell2000 Cash

25.00 MVV ProShares Ultra MidCap400 Long

TO SUMMARIZE, the Model is 25% SSO, 25% MVV and 50% money market / equivalent.

UTILITIES

%Alloc Ticker Name Action

9.11 VOD VODAFONE GROUP



8.73 SWN SOUTHWSTRN ENERG

10.81 EONGY EON SE

11.02 ETRN EQUITRANS MIDSTR

10.61 DTEGY DEUTSCHE TELEKOM

9.20 LBRDK LIBERTY BROADBAN

10.54 OTTR OTTER TAIL CORP

9.77 TEF TELEFONICA S A

10.86 EIX EDISON INTL

9.34 ORAN ORANGE


