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Portfolio Switching

Last Report

15 Portfolios were
extracted from
OmniFunds to
experiment with
switching algorithms.




A First Switching Algorithm

* Usingthe TOP 6 e
Portfolios based ERECE

on weekly R
performance . S
resulted in

smooth returns
with low draw

downs.
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Switching Spreadsheet
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The Switching Spreadsheet
 Measures Return of each Portfolio over past 28 days.
e Switches into Portfolios as Indicated by the Rank and Allocation Table.




Rank & Allocation Table
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Ranking Method:
15 Funds are ranked every 4 weeks from

1 to 15. Those ranked from 6 to 10 are
given 20% allocation each.




Portfolio Set 1

A selection of 15 |
Portfolios with Log Scale
very different

characteristics.
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Portfolio Set 1 - Performance

First Group Of 15 Funds

Defensive .
Defencive Now First Group Of 15 Funds
ESTCH 5550,000
Hi Growth Equity#:| #$460,435.63] MDD Date:
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Result of Switching into the Middle 5 Ranked
Portfolios in Set 1, allocating 20% each.




Portfolio Set 2

A TOTALLY NEW

selection of 15
Portfolios with
very different

characteristics.
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Portfolio Set 2 - Performance
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Second Group Of 15 Funds
Second Group Of 15 Funds
£1,500,000
Equity #:[  $1,262,524.10] MDD Date:
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Result of Switching into the Middle 5 Ranked
Portfolios in Set 2, allocating 20% each.
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Comparison

First Group OF 15 Funds First Group Raw Data
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Second Group Of 15 Funds
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Comparing the 2 Portfolio Sets we see very similar performance when both are ranked in
exactly the same way, even though the Portfolio collections are dramatically different.

This indicates robustness in this performance-based Switching Method.
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