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* This 'Combo' Strategy consists of: 30% Global Navigator, 70% The Russell, 0% USA S-M-L, 0% MAX PAIN All Metrics are calculated from Monthly returns

Metrics Comparisons: Strategies vs S&P 500
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Gain to Pain
(> 1 is quite good, > 2 is Excellent, Risk 

adjusted rating)
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Ulcer Performance Index
(Higher is better, Risk adjusted rating)
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CAGR
(Compound Annual Growth Rate)
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Ulcer Index
(Considers duration and intensity of 

drawdowns, lower is better)
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Sortino Ratio
(> 1 good, > 2 very good, Risk adjusted rating)
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Maximum Drawdown
(Single largest drawdown)
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MAR Ratio
(> 0.5 is quite good, > 1 is very impressive)
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Sharpe Ratio
(> 1 is good, > 2 very good)


