Managing Systematic Risk (and Reward)

700,000

Active Management
of a KP Model — Managed

S&P 500 Total Return Investment S&P 500 Exposure
’ CAGR 7.6%

24 Years: 1999 — 2022 _ MDD  (16.5%)
Reduced Drawdowns | Improved Sharpe Ratios Sharpe Ratio 0.78
The KP Market Trend Model implementing a Sortino 0.39

Three-Level [0% / 50% / 100%] Exposure Protocol
500,000 6.0 Exposure shifts / year avg.

600,000

Standard & Poor's 500

400,000 Total Return Index

Full Index Exposure
300,000 50% Index Exposure

No Index Exposure

S&P 500 Total Return Index

200,000

Buy - Hold

S&P 500 Tot. Ret.
CAGR 6.84 %

100,000 MDD (50.9 %)

Sharpe Ratio 0.44
Sortino 0.21

Performance Metrics are for 24 Years Ended 12/30/2022 Chart Updated through March 24, 2023
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