QUANTCONNECT @ Strategy Report Summary: Everest Formula - 3 Stocks

| Strategy Description

Weekly rotation of the best 3 stocks computed by the Everest Formula algorithm.

Key Statistics Monthly Returns

1998

Runtime Days 9130 Drawdown 49.1% el
Turnover 3% Probabilistic SR 18% 005
CAGR 32.7% Sharpe Ratio 1.0 ot
Markets Equity Information Ratio 0.9 2015

Trades per Day 0.2 Strategy Capacity (USD) 3M 2020

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

Cumulative Returns

160000% - [ Backtest ' Benchmark R

_ |
120000% — Ny M /\
80000% - Mwmﬂwvw,. Wﬂum

40000% -
0% - e — -
Jan 2000 Jan 2004 Jan 2008 Jan 2012 Jan 2016 Jan 2020 Jan 2024
Annual Returns Returns Per Trade Asset Allocation
2022 - T mean 75
2021 ———
2020 1
2019 ] 150
2018 ]
2017 = MOH
2016 1 7.91%
2015 || 125 BIIB,
2014 I 6.39%
2013 I — BBY
2012 __ 4.56%
2011 - 100 1x
o = Py
2008 - ] el SELS
2007 - - i M
2006 - I — —4.08%
2005 1 zmM
2004 I 50 —4.06%
2003 I Others.
2002 1 64.36%
2001 I ——
2000 I 25
1999 —_—
;
* o 100 1o 200 e Soome 000N Shoow | 1000%e 130004 20000% | 250.00%

Drawdown

0.0% -
-10.0% -
-20.0% -

il

-30.0% - O
-40.0% - i
-50.0% -
60.0% - : i i i i

1 1 1 1 1 [ 1
Jan 2000 Jan 2004 Jan 2008 Jan 2012 Jan 2016 Jan 2020 Jan 2024




QUANTCONNECT@

Strategy Report Summary: Everest Formula - 3 Stocks

Daily Returns
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DotCom Bubble 2000 September 11, 2001 U.S. Housing Bubble 2003
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