Cumulative performance Ex. Sharpe: 31Dec2019 - 125ep2023 Max DD: 31Dec2019 - 12Sep2023
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Running Drawdowns RA performance table: 31Dec2019 - 125ep2023
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Annualized daily Turnover Sharpe ratio decomposition by Strategies to SPY Bear/Normal/Bull regimes
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1y Rolling Costs % Sharpe ratio decomposition by Strategies to TLT Bear/Normal/Bull regimes
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Factor exposure to SPY Factor exposure to TLT
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