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Strategy Report: Alert Orange Chicken

| Strategy Description

VolmageddonFixedStopAlgorithm

Key Statistics

Monthly Returns

Runtime Days 789 Drawdown 27.3%
Turnover 28% Probabilistic SR 70%
CAGR 77.0% Sharpe Ratio 1.6 r
Capacity (USD) 1.4M Sortino Ratio 1.6
Trades per Day 0.4 Information Ratio 1.5
Jan o Tes Mar far May jun Jul Awg Ses ol Howo Des
Drawdown Recovery 76
Cumulative Returns
320% - B Backtest " Benchmark = ol "
) .,"1” ' I -__
240% - T T I ' 1y
i) :r\. :
160% - L
80% - —_"
. - N_,_. G Tl
0% - N O AN 0
Jan 2016 Apr 2016 Jul 2016 Oct 2016 Jan 2017 Apr 2017 Jul 2017 Oct 2017 Jan 2018 Apr 2018
Annual Returns Returns Per Trade Asset Allocation
PR I 43
- _ “ ;‘n’;}n“
bt
-, —-d R IR T
-7 o £ An. s e T RELLY pUE 500 0 500 0.0% 15.6% Bl Rl WK

Drawdown

0.0% -
-5.0% =
-10.0% -
-15.0% -
-20.0% =

-25.0% - r | i
i i i

i i i

-30,0% - : y M -.
Apr 2016 Jul 2016

I ' v
Jan 2016 Oct 2016 Jan 2017

1
Apr 2017

i !

T . T | T
Jul 2017 Oct 2017 Jan 2018 Apr 2018



OUANTCONNECT @ Strategy Report Summary: Alert Orange Chicken

Daily Returns
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Rolling Portfolio Beta
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Rolling Sharpe Ratio
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Long-Short Exposure
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New Normal 2014-2019
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