QUANTCONNECT@ Strategy Report: Virtual Sky Blue Fly

| Strategy Description

Charlie Munger

Key Statistics Monthly Returns
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CAGR 10.0% Sharpe Ratio 0.3
Capacity (USD) - Sortino Ratio 0.4
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Daily Returns
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Market Sell-Off 2015 New Normal 2014-2019 COVID-19 Pandemic 2020
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Post-COVID Run-up 2020-2021 Meme Season 2021 Russia Invades Ukraine 2022-
2023

L= a0

o™ e [P art e [T
X e
sus.
£ £
s "
e
vs -
A - L -
I
i
e =
s >
S
e
20 . e .
o . - > - . TR = =
E S L EAR P : i s
o & = > * & ¥ A JE L g
A 04 i A 0 2 g T it
T o+ Rd G F & F £

Bacctmt Barchmark

%

0% -




