OQUANTCONNECT @ Strategy Report Summary: Everest Formula - 10 Stocks

| Strategy Description

Weekly rotation of the best 10 stocks computed by the Everest Formula algorithm.

Key Statistics Monthly Returns

Runtime Days 9130 Drawdown 54.0% ;225 . i
=

Turnover 3% Probabilistic SR 23% 005

CAGR 25.9% Sharpe Ratio 1.0 i

Markets Equity Information Ratio 1.0 253‘:

Trades per Day 0.8 Strategy Capacity (USD) 7.7M m
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Daily Returns
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Long-Short Exposure
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DotCom Bubble 2000
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Global Financial Crisis 2007
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