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Hindsight Selection 
Bias Can Produce 

Questionable Future 
Projections.

Some Lucky 
Sequences May not 
Happen the Same 
Way in the Future.

The Flat Tire Problem
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Strategy Gets a Flat Tire
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Strategy Gets a Flat Tire
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Strategies Have An Engine

Noise Filtered, Differential, 

Trend Following Engine
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What Best Fuels Our Engine?

1. At Least One Candidate is Always Having a Power Stroke.

2. Candidates Can Reliably Pass Leadership To One Another.
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Smaller Variations from Strategy to Strategy Enable 
More Reliable Transfers of Leadership Between Them.
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Similar

Similar
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Crowd Sourced - Strategy Design
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???

Vanguard HoF SOS
Vanguard Hall of Fame Strategy of Strategies
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Vanguard HoF SOS
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Fidelity HoF SOS
Fidelity Hall of Fame Strategy of Strategies
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Fidelity Hof SoS
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ETF HoF SOS
ETF Hall of Fame Strategy of Strategies
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ETF Hof SOS
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Don’t Monkey Around – It’s Real Money
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???
If This is the Average of 1000 Random Strategies… 

What are the Best Strategies Like?
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Fidelity Cyber SOS
Fidelity Strat-Eval-Tool Strategy of Strategies
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Fidelity Cyber SOS
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SPDR Cyber SOS
SPDR Strat-Eval-Tool Strategy of Strategies
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SPDR Cyber SOS
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What Could be Better Than

Cyber SOS?
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The Sequential Application of Three 
Distinct Types of Diversification.

Reduces Short-Term 
Volatility Risk Owning 
Divergent Strategies



27

Portfolio: Steady HoF SOS
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SectorSurfers Don’t Walk on Water


